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Statement as of March 31, 2021 of the We"mark, Inc.

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ..ttt | sereesienes 1,041,185,603 | ...ovvvmvverrrieererecincninee | e 1,041,185,603 | .....ccocvevnee 945,459,277
2. Stocks:
2.1 Preferred STOCKS. ..ottt esssenniens | eesiessessienens 2,055,119 | oo 808,147 | .ovvvevricienne 1,246,972 | ..cvvovvenne 1,476,170
2.2 COMMON SOCKS.....ouuvvrerirecirrisecsiensseesisss et sss st snenes | sesesssenes 1,230,627,002 | .oovvvernenne 50,044,292 | ............. 1,180,582,710 | ..ccovuvvn. 1,153,356,969
3. Mortgage loans on real estate:
BT FIESEENS ... | chbese bbbttt | chbest ettt | deeniaeni e (01 O
3.2 Other than firSEHENS........cc.iiiiierierr s | crississsb sttt ssbnsies | chtmsinsiessb sttt enst st | doetbaenisens s (01 N
4. Real estate:
4.1 Properties occupied by the company (less $.......... 0
ENCUMBIANCES)...vvvevvvevereesereseesssess sttt sest st ssstsnnnns | sesssessnssesans 139,476,380 | ...occvvrcrenne 31,656,380 | ...ovvvernnnn. 107,820,000 | ....ccoornvenn. 107,820,000
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ..o veeeertseeseeeeeeseeseesseeeesee s stess et ees s ss s s e e st stess e b ssessestnssessas | £eetsessessesssssssssessastasssnssans | setsessesssssassnssessassasssnssnsss | foetssssmssnssasssssessassssnnes [0
4.3 Properties held for sale (less §.......... 0 ENCUMDBIANCES)......cveocerrerireireeieeeeeiseesseeneeseees | eereesesseessssssssssssessssssnsses | resseessssessnssssssessessssssnssnss | sessesssssssesssssnsssessassanenns [0 U
5. Cash ($.....104,195,743), cash equivalents ($.....50,181,859)
and short-term investments (3.....32,039,441)..........covvereereiereereeereeeeeeeeeeeseesssessssssesssessssnses | seeseeesesssnns 186,417,043 | .oooveoeevceeeeeeeeeceeeies | e 186,417,043 | ...coovnee. 159,843,910
6. Contract loans (including §.......... 0 PrEMIUM NOES).....cveereeceeereereeseereeeesaseseseesessessesssssssess | seeesssssesssessssessessssssessesss | sessssessessssssessessassasssnssnsses | sesssssessessassssssssssessnens [0 TR
T DBIIVALIVES. ...ttt | sebsesset sttt s et eniene | seesieni st ntes | ereessesteni et ae LU R
8. Other INVESIEA ASSELS. ... ceuurerrerrereiiseeieee sttt sssss st essssensssns | eessssssssnes 170,037,392 | ..oovvvevrerens 7,499,063 | ..ooovvvvvnnenn 162,538,329 | ..ovveerrreenn. 152,554,435
9. ReCEIVADIES fOr SECUIMHES. .......cvuevrieiecierceece ettt snns | eevessesssssenes 43,078,142 | ..o | e 43,078,142 | ..o 5,112,152
10.  Securities lending reinVESted COlIATETAl ASSELS...........virrururiiinrirrieieeireieissesseseesseessessssases | sessssesessesssssssssssessessssssess | sesssssssssssessssssessessassssssnsss | sesssssssssessssssssessessansnnes 0 [
11, Aggregate Write-ing for INVESIEA @SSELS..........ovrurerirririnirrinriesiesssiseessssissee e ssesssssssens | srssssessssessssssssssssanssssans 0 | o {0 (R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and @CCTUEM............ouuemeererririrerieireessere e
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........cccocceees | covvevereeinnnan 61,111,032 | .o | e 61,111,032 | .ooeree 72,923,870
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PrEMIUMS)........c.cvevrrieeiieiiens | ettt ieiees | evrreseesessesssesesssssesisssnses | sevessissesssessssssssesssssens 0 [
15.3 Accrued retrospective premiums ($.....1,167,226) and contracts subject to
redetermination (8.....23,792,175)......c.crrereerrreesneeessssessssessssssssssssesssssssssssnsess | seseesssssssssnnns 24,959,401 | ..oooveoeeeeeeeneeeneenes | e 24,959,401 | ..ovvorreennen 20,674,578
16. Reinsurance:
16.1  AmOunts reCOVErable frOM FEINSUIETS............uuruuiurrirriserieesiesisesiseesiess st sessestenes | fesssesssesssesssesss s ssssssssees | esssesssesssessesssesssessesssens | sesesessesssessessenssersscnens (01 N
16.2 Funds held by or deposited with reinSUred COMPANIES..........c.ovurrurerirerereerririneirninres | cerrrereieeieeensseesesssensesness | eoreeeeseesessssssessssessssssssns | sessessessessesssssessessesssens [0 U
16.3 Other amounts receivable UNder reiNSUTANCE COMMIACES...........c..rueuruerrerriiiiirierieries | resseessesssssesssssessssssees | resssesssessessessessessessens | oesesessessessessenesenescnens [0
17. Amounts receivable relating to UnINSUred Plans.............c.ccvevreveveciriveieee e sesenes | ceveveesinaennns 135,399,262 | .......ccocevuee. 23,997,826 | ......cocvn. 111,401,436 | ... 127,234,437
18.1 Current federal and foreign income tax recoverable and interest thereon...........c.ocvcevveveeiens | covevievvennnnns 12,168,516 | .ooovevieeiceeviesveees | e 12,168,516 | .cvcvevvrren 13,347,516
18.2 Net deferred taX @SSBL.........ccvuveciiececiceete ettt saesens | erenaessesinsenens 30,806,000 | ...ooverrreieiieeseeeienens | e 30,806,000 | ....cccvvvvennes 38,496,000
19.  Guaranty funds receivable or 0N dEPOSIt............ccvvveveevcvriieieceee et veserens | eeveeaeseesnaenes 21,908,401 | ..o | e 21,908,401 | ..coevvree 25,805,529
20. Electronic data processing equipment and SOtWAIE...........c.ccvvvevevvcveveverieeieesee e | ceevreesseesissnnnes 2114112 | v 214,874 | .o 1,899,238 | .o 1,597,444
21.  Furniture and equipment, including health care delivery assets (§.......... 0)eereereeeerereereeenes | v 11,820,028 | ...ocoovvvee 11,820,028 | ..o 0 [
22. Net adjustment in assets and liabilities due to foreign EXChANGE FatES..........ccvieririririnriiees | e | ereseeesiesssssssesssssssssnsens | stessssssssessssssssessesssssns [0 U
23. Receivables from parent, subsidiaries and affiliates..............cccocovveeereeeieeiesceeeeee e | eeeeieieiinieinns 8,302,943 | ...ooevern 8,214,486 | ....cococvvvverernn 88,457 | oo, 17,588,563
24. Health care ($.....67,114,172) and other amounts receivable 121,826,852 40,940,227 80,886,625 102,997,314
25. Aggregate write-ins for other than invested aSSets..........cccviieriviciicee s | e 54,572,141 | oo, 54,032,656 | ....covoerirernnns 539,485 | ..o 552,941
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25).........c.urermevemeeemerieessereseessssessessssessssessseessssssssessanes | sesseessenes 3,305,199,553 | ....ccoonvvenne. 229,367,722 | ...cconne.n. 3,075,831,831 | .ovvverneen 2,954,103,558
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.verrerees | correeererreineeneisereeinsiieiins | eeeseessssesenssessssssssssssssess | stsseseessssessssssssesssssnsenn [0 TR
28, Total (LINES 26 @NG 27)......coorrverrrirreereeeeeeseeeseeessseesseessssesssssssssesssssssssssssssssesssssssssessssssssss | sesesssssnes 3,305,199,553 | ....cconvvenne. 229,367,722 | ....convc... 3,075,831,831 | .ovvvernven 2,954,103,558
DETAILS OF WRITE-INS
110, ettt | Shtsees et e st nntne | sestseestsaesss e nestenssnnnte | eestesss sttt essteed L1
1102, oottt | Setsne s st e st enst e nstne | sessseesssanessennssenstsnssnnntes | eesteeesnest st et essreed L1
1103, ettt | Shtses s st st eest e nntns | sestseestsansstenesnestnnssnnnte | eesteess st st sttt L0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cvvvererenirnrnrineininnens | corereesessnsesessesssessnnenees (0 (0 (01 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)......crureriarrrriisiiriisnessessessisessnesneees | rsessessessnsssessessssnsssenses 0 | o (O] P {01 P 0
2501. Prepaid Premium TaX ASSELS........ccoceiiicreiieiecieiesee sttt ssse st ses s sssssesessnses | ssesssessssssenns 24 447758 | ... 24 847758 | ..o (I
2502. Prepaid PENSION COSES........ccevevireieeicieeieicisisesetese st ses st sssses s sses e sessssssssssans | eevessesssssssssanns 3,787,437 | oo, 3787437 | oo {1
2503. Other Prepaid EXDENSES..........ccveirivieiieeieisciesieesiess s sssss s sssssse s ssssessssssessssssssssssssssssssenss | sesessessssosseses 24,103,956 | ........coevee 24,103,956 | ...ocoovvierereiieeeeinan 0 [
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccecevevereeeeveerseenes | ceveereveieeienans 2,232,990 | .oovererins 1,693,505 | oo 539,485 | ..o 552,941
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE).........oveeeerermeressressirinsresssressesssnes | covnrresssesene 54,572,141 | oo 54,032,656 | ...coovvnerreiniinnns 539,485 | ..o 552,941




Statement as of March 31, 2021 of the We"mark, Inc.

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less §.......... 0 reinSUrance CEAE)........cvvuriieireierrieieiseiese e sssesseesssesieses | ceressessssenees 227,093,351 | oo | e 227,093,351 | oo 319,870,872
2. Accrued medical incentive pool and BONUS @MOUNLS...........cveuiirieirieieererseeseisereereeseeees | cereeseseeseeneens 15,099,046 | ....ovvreeirerereeenes | v 15,099,046 | .....cccvvnvvnee. 35,067,037
3. Unpaid claims adjustment EXPENSES.........cceuiuiieieiiirieieisissieisssss et sssss s sssssssessenss | essssessessessssans 3,672,450 | .oooveeeieiereeeereeesres | e 3,672,450 | .o 3,672,450
4. Aggregate health policy reserves, including the liability of $.....6,400,000 for
medical loss ratio rebate per the Public Health Service Act...........ccooevveveeivcviinieerienieiens | eeeeeneeeeennn83,897,335 | oo | e 83,897,335 | oo 63,314,842
5. AQQregate life PONICY FESEIVES........cveirrerieierie ettt ss st stessssssssessasssnsns | sessessessasssssnssessessssssnssesss | sessssessessssssnssnssassensnssesses | sesssssessessnssssssnssnssansnnens 0 [
6.  Property/casualty UN€arned PrEMIUM FESEIVE. ........c.cuiueiereurireieiserssiesesssses e ssssessessesssssssesss | esssssssessesssessessesssssssesiess | soessssessessssessessesssssssessssans | ossesiesissessesssssssesessssns [0 RN
7. Aggregate health CIAaIM FESEIVES............cccvicviiccieiee ettt ssees | sessesssssesessssessssssssessssssess | esessssessssssesesssesessssesessnss | sossesesssssessssesessssssesasans 0 [
8. Premiums received i @AVANCE..........c.c.cucecececeeeeeeeeeeeee et eeses s es st es s esesesesesesesesene | reresesesesesenes 65,176,714 | ... | e 65,176,714 | .................. 96,599,667
9. General eXpenses dUE OF ACCTUBM...........coviveirieveriieteies ettt sss s s b sessssesesnes | svsesesssssenes 165,143,224 | ....oovoeeeceeceesieeees | e 165,143,224 | ................ 241,648,129
10.1 Current federal and foreign income tax payable and interest thereon
(including §.......... 00N realized GaiNS (I0SSES))......rvuerurerereereiiniereiseieesseessesessesssessesessssessnes | eeseesessessssssesssssesssssssssesses | ressesssssesssssessessasssnsnssans | sesessessessessssssessessassssnns [0 TR
10.2 Net deferred tax lADIIY........covrereeieieiecse st ssesns | sessessssessessssessesssssssessesess | ressstessessssessessessnsassessnsnns | essessessssessesssessessesnsans [0 R
11, Ceded reinSurance premiUmS PAYDIE. .........vurerrurerrerieeeeeeeiseeseseeeseesessesssessssesssssssssessessas | seesessessesssssssssessassasssssess | sesssssesssssassssssessessassessnsss | seessssessassasssessessessssnnes [0 U
12. Amounts withheld or retained for the account of Others..............ccccueenineiieiiciieiniiiiiies | e 5,050,427 | ...ooiviireiiniinininiinns | s 5,050,427 | ..covovriirinene 2,578,326
13.  Remittances and items Not allOCALEA.............c.cveviveceerreereeceee e sneees | eevveneeaeseneens 13,884,810 | .oevvveeeceeeeeeeecees | e 13,884,810 | ..cocvvveee 27,619,855
14.
15.
16.
17.
18.
19.
20. Reinsurance in unauthorized and certified ($.......... 0) COMPANIES.......cveiveieiiieissieieissieiierines | ereiesssiesiesisiese e sess | erssssssesisssssesessssessessessnss | sesessesisssssesessssessessssenss [0 RN
21.  Net adjustments in assets and liabilities due to foreign EXChANQE FaES..........cccoveveceieiiees | et essieie | ceveessssesessessese s sessesssines | cvressesisssssessssssesesessenes 0 [
22. Liability for amounts held under uninSUred Plans.............c.cceveevcveeeieieiniieieeiesieieesseseseis | crevesessnaens 109,177,780 | .o | e 109,177,780 | .coovvvvee 75,925,453
23. Aggregate write-ins for other liabilities (including $.....1,026,498 current)..........ccceeverenrveven | covvvnrnreseenns 20,663,164 | .......coooovvieriiereririinas (L I 20,663,164 | .................. 28,350,378
24, Total liabilities (LINES 110 23)......cccurverreerererreeiereseeeeseesssesiseesssessseesssssssessssssesssssssssssssnns | sessssssssseens 880,522,123 | ovooeereeeieeeeieennne (VN I 880,522,123 | ..ooovvvvvrnn 928,738,915
25.  Aggregate write-ins for special SUrPIUS fUNGS.........cceveiinieiinieieseeese e ssessiesseesesnees | ersseeeenns 9.0, 0. GO I 9,0 GOSN ISR (0 0
26.  COMMON CAPILAl STOCK...... .. ruurerecererieiiecineie ettt sttt ssssesssssensnes | seseesnssens 9.9, GO I XXX tevevieierees | everieiese e | eevessesessssese s seses
27.  Preferred Capital SOCK.......cccoveviieiecsiee et | seresresenns 9.0, 0. SO I XXX otrevieririaries | cevreirsiesesssisssesesssssssesees | soessssessessssessesssssssssessesnns
28.  Gross paid in and CONtTDUIEd SUIPIUS.........cc.vururrireerrereiseieeese et ssesssssssssessessns | seessesessens 99,0, GO I XXX ooirteeiiiees [ ot sesssens | etessssssesssissssessssessssssesenns
29, SUIMPIUS NOLES......ovriviieiieicieie ettt st sse s sensesesnsenaes | sessssessesnn )%, 0. S
30. Aggregate write-ins for other than special SUrPIUS fUNAS..........ccovvererrireirninrnrireseeneseieens | erereeese 9.0, GOSN I XXX oovriervieens | e {1 TR 0
31, Unassigned funds (SUMPIUS)...........ceeeuererreemeriremmerenesiesssessessesssessseessesssesssesssesssssssnenns | sesesssnenes XXX cooevvrnernnee [ veereenenns )99, RO ISR 2,195,309,708 | ............. 2,025,364,643
32. Less treasury stock, at cost:
32.1 ....0.000 shares common (value included in Line 26 §.......... 0o | cenrenenns 99,0, GO I XXX tteverivienes [ cererrsiene e ssssssenees | soessssessesissessessssssessesesns
32.2 .....0.000 shares preferred (value included in Line 27 §.......... (0) SN RO 0.0, SN I XXXovievriivisiees [ ereerieieieeiesesissesesissssenes | orssssesesessesssessessssesssneans
33. Total capital and surplus (Lines 25 t0 31 MiNUS LiNE 32).........ccoueveerieieiseieieisesseiesssnes | cevvvienenns 9.9, 0. SN I D90, GO [P 2,195,309,708 | ............. 2,025,364,643
34. Total liabilities, capital and surplus (Lines 24 and 33).........cccccevevrerererenesieeseeseeseseseeseens | ceveevesennas D,9,%, ORI R XXX oo | cvvverninns 3,075,831,831 | ............. 2,954,103,558
DETAILS OF WRITE-INS
2301, Other LIBDIES. ....c.urvveecrerecerceiseceieiseeeesseeseeesssesessessesss e ssesssse s sssssssssssssssessssnsnes | eessesssnssssnces 18,838,006 | ...cvvuuvrrerererererieeeiiens | oeerieeeinnens 18,838,096 | ....ovvvernenne 26,441,116
2302. ESCheat Liability..........ccccurrrerreirriiriricnieesiesesesisseissseessesssesssssssesssssesssssssessssesssesssss. | cessessssessenees 1,825,088 | ...oovverrirrecrinerneeeins | e 1,825,068 | ...covorvrirenne 1,909,262
2303, Rttt | srestaess st nnst e | feeees sttt nnns | eeeesee st L1 R
2398. Summary of remaining write-ins for Line 23 from overflow page.........ccoeeeeeninieniniinins | e (0 (0 (0 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiN€ 23 @DOVE).......ccuerrerrrreireririessrresenesssnsssressnes | cersenessnssces 20,663,164 | ..o [V [P 20,663,164 | ...cocoovveenncen 28,350,378
2507, oottt | Seteiie bRttt | eeb iRt | Hestes ettt | eebeeet et
2502, ARt s st n s s e tente | etsesseteenessesnenstessetsntenrees | fretsetensesneeeeantess et nntessetns | sesetneessess et aetess et et ensesnte | etesenset ettt n s nnes
2503, oottt | seesise ettt | eeeb st | Hbeee sttt | eebeeset et
2598. Summary of remaining write-ins for Line 25 from overflow Page..........cocevenenrerniinrnenserens | cevnrenneneens ). 0, SO PR D00 G R (0 I 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE)........ccveuieereiieiireiieissieieceissieneisns | ersessessaas .0, SO PR XXX coeviisrieiens | evereiisisseenessieseeissenns {01 I 0
3007, Rkt s et n s s tente | etsesseteesensennsantessetnntenrens | tresieteesennesesantes et nstensenns | sesetesessessetaetens et tentesnte | ebnsenses et e st n s s aees
B002. oottt Rttt | Heesise ettt | eeb iRt | Hhseeb ettt | eebseee et
3003.
3098. Summary of remaining write-ins for Line 30 from overflow page.........c.cccooeeeveererevisieines | cerereirenn ). 0, SO DR XXX oevvirrieiins | v (01 TR 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 @D0OVE).........cccvvvvevercriierecieeisieseeisieisiens | eresrensnans D0, SO [ DS U [ (01 P 0




Statement as of March 31, 2021 of the We"mark, Inc.

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1. MEMDET MONENS. ....ooveereireesreeseeeseees s ees st eest st sss s eess s nessessssensssns | crssssssase D0, Y (SR 3,495,415 | .o 3,616,407 |.oovirnrennn. 14,324,116
2. Net premium income (including §.......... 0 non-health premium iNCOME)...........cceveeveerevercreereens | e 9,9, RN IS 666,313,862 | ............... 676,278,618 | ............ 2,542,489,708
3. Change in unearned premium reserves and reserve for rate creditS..........ooovvrervrerernrnnirreinnes | cevveeees 99,9, GO ISR (20,485,486) | ......ceonene (33,017,057) | covvoererrerenne (8,357,139)
4. Fee-for-service (netof §.......... 0 MEdiCal EXPENSES)......vreeerererrerrerreeseeressseseesesssesssssessssssssessnnes | seesessenes XXX veveverisvien | et e esisssieess | eevessesiesessesssessessssesnsns | eesessesssessese s es e s ssens
B RISK TBVENUE......coovice bttt | sersessenes XXX trtireierieins [ erereeresissinesesiesinsssienes | sonemessessnsssesessessssinesenss | seeesessesiesinesesessesseseenes
6.  Aggregate write-ins for other health care related reVENUES..............ovvererrereieisrnrsessisessinees | cereeneeens 9,0 GO IR 0 [ s (0 RN 0
7. Aggregate write-ins for other Non-health reVENUES...........ccoeveeveeveeiieeeeseesce e | eveernnan XXX ovreiriiiens | cersresisesisesssesieennaens {0 23,290 | oo 101,884
8. Total reVENUES (LINES 210 7)...veuuvereeereerreeieeseeeseessessseessssssssssssssssesssssesssssssssssssssssssssssns | sovsssasees ) 0.0, T 645,828,376 | ....coeveenne 643,284,851 | ............ 2,534,234,453
Hospital and Medical:
9. Hospital/Medical DENEILS............ccurerireiiriiiricc et ensssennes | cesseesssesssenssesssessssessins | eosseesssenees 315,568,733 | ...ovvvvvene 350,107,928 | ............ 1,387,634,141
10, Other ProfESSIONAl SBIVICES........c.cueviiieireiieieisicte sttt s s b sssens | svesessesessssessssssesesssssessnne | sessssessssesenns 56,268,389 | ........cco..... 57,728,916 | ....coeenee. 229,375,053
11, OULSIAE TEFBITAIS......o.cveeririceic sttt snnins | sessssesssssssnenssenssenssenes | oeessessseenees 18,699,775 | covovvrernnn 20,725,111 | v 77,656,912
12. Emergency room and OUE-OF-GrEa.........c.cueieuiieiriiiniisiesisseis st ssssssessessssessessssessens | sessessssessessssessessessssesessns | ossessessessnees 18,298,492 | ...ccovvvvrnee 21,213,283 | c.ovvreene. 83,981,909
13, PrESCHPHON ArUGS.....vveveevrieiseiriseieiseiseieeseiss s isssesse et es s ssessessntessessssessess | sessessssessessnssssessessnsessessns | sossessessessnses 72,900,839 | .ocovvrrennn. 72,248,028
14, Aggregate write-ins for other hospital and Medical...........cccouovvviverieieeeiseeseesseeiees | e 0 [ [0 0
15.  Incentive pool, withhold adjustments and bONUS @MOUNLS.............ceiurieieininiieienieiensesenis | ersrssresesssressssesssssnsenins | conssseessessssanes 2,800,000 | ..cooovrriennnn. 2,800,000 | ..ocoovrrnnnad 62,770,152
16, SUDLOtAl (LINES 910 15)....uuvurecrerurirrieicriiriereserisesse sttt sssesntees | eestsesssseesesesssessssesssnes (U IO 484,536,228 | .............. 524,823,266 | ............ 2,161,873,674
Less:
17, NEt reINSUIANCE FECOVETIES...........ouviuiiiiiiiiiiiieii st ss bbb ssensees | etbiensissss s snsssnissnsisnsssne | dosnbbenssensssnsssnsssnsssnsssniies | shssnssenssenssnsensensenseniss | snbisisensensens s s essseses
18.  Total hospital and medical (LINES 16 MINUS 17)........c..vvreuermerernirieeineriersneresesssessseesesseeses | cessessseesessessesssessenes (U IO 484,536,228 | .............. 524,823,266 | ............ 2,161,873,674
19, NON-NEAIN CIAIMS (NEL)........ vttt bbb nts | esssssssesssssstessessssessessesns | sssssessessessstessessssassessessnss | srsssssessessssessesssensessesnsss | sesessessesssessesssssnsessessnsans
20. Claims adjustment expenses, including $.....4,267,426 cost containment @XPENSES..........c..coev. | vovrverevereeeeeereesiseieseesns | eeevesiesias 20,885,902 | ....ccovvvnne. 23,887,670 | .cooovvrrrnnns 96,791,030
21, General adminiStrative EXPENSES.........ccveiiveiieieieiiresie ittt st ssse st ssessens | sessssessesssssssessessssssesenss | seessessesissenes 54,757,346 | ...ocovvvee. 88,862,855 | ...ccveeneee 274,239,742
22. Increase in reserves for life and accident and health contracts (including
23. 560,179,476 | ....coocevnnve 637,573,791 | .o 2,532,904,446
24, Net underwriting gain or (0ss) (LiNES 8 MINUS 23)..........couverermrrerernrineensernensseessennneessnenns | eosserns XK ermnsernessnesnnee | conenessssesens 85,648,900 | ...oooovvvrerens 5,711,060 | .oooovvviririnnnes 1,330,007
25, Netinvestment iNCOME BAMNEA. ...t sessse st sesssessssssss | eessssssssssssssessssesssnesssns | soeesssnesssnes 12,367,178 | oo 13,641,447 | oo 157,792,637
26. Net realized capital gains (losses) less capital gains tax of $.....4,424,000...........ccc.coovomreeroeee | eoomrcenrcenrceseesrceseeseessies | oneieesiesnias 17,832,316 | ..o 11,652,044 | ................. 22,253,200
27.  Netinvestment gains or (I0SSeS) (LINES 25 PIUS 26).........c.crvererrerrerneenrereereennesseeneeseessesessneesesseens | sesssssssssssssssssssssssssssanes (] [P 30,199,494 | ..o 25,293,491 | v 180,045,837
28. Net gain or (loss) from agents' or premium balances charged off [(amount recovered
F I 0) (amount charged off §.......... 0)]- vttt sttt | setnssss sttt entienns | sestiessest sttt ensiens | eesieneensensaes (150,056) | ...voovvnreerrireienreneens
29. Aggregate write-ins for other iNCOME OF EXPENSES.........cvururerrereenrereeeireessreseeseessseesesssessesssnees | sesssssssssssssssssssssssssssanes [ I 514,910 | oo [EKSZ)] — (4,921,594)
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 PIUS 29).......c.cvevuereverrieieiersieiierssiesee s ssssessesssens | svsessesan 9,9, RN I 116,363,304 | ...ccoevvvvneee. 30,834,855 | ..coeveinene 176,454,250
31.  Federal and foreign inCome taXes iNCUITEM.............c.cuevuerecurieeieeiceseeeetese et ssseesesnes | ceeneeianns .00 TN [P 15,755,000 | ..ocovvrnne. 1,120,000 | ..o 40,132,000
32, Netincome (10ss) (LINES 30 MINUS 31).......cvourvrrreerreerreeirnreerreeereeesseeeseeesseeesseesssesssseeessesssseees | eeeseeeons ) 0.0 O [ 100,608,304 | ................. 29,714,855 | ............... 136,322,250
DETAILS OF WRITE-INS
0807, oottt bttt | sernein XXX cotieevirerrinees [ eeveeerinesiseeinsssesssenn | coerissesssssssssssesssssinens | sssesssesssssssssss s
0B02. ..ottt bbbt | sernein XXX oveevierriees [ eeveneriseninesssssnesssenn | coessisesssssssessssessssssiess | sssesssessssessssssessssesenas
0B03. ..ottt bbbttt | sereeii XXX ovieevinerriees | eeveneeisesisesisssneseseen | coensssessssssssssssessssssess | sssesssessseessss s esssssesenas
0698. Summary of remaining write-ins for Line 6 from overflow page..........ccccovvevevevneeveseesieccsiies | ceveivennee XXXoveveieievien | e [0 TR 0 | oo 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LINE 6 8DOVE).......c.vverirereremirsneriesenisenesssesssnessseens | weseeenaes XXX ooeerersnninnes | o 0 [ s (O IR 0
0701, COMMISSION INCOME..........oveieieeeeeeeeeeeeeeeee ettt s s s s s s s s s s s s s s s s enenenens | reresesens XXX eeeeeeiees | eeeeereeereeereresesesesesesenenenes | eveeeeesesesesesesenenan 23,290 | oo 101,884
0702, .ottt nents | seresin XXX otieevierennee [ eeveseemsesisessssssseesseesn | coeesssesssssssssssssssssssnees | sssesssessssessesssesssssesenas
0703, ettt nents | seneein XXX otreevrernneee [ eeveneesnensseesnssnseesseesn | consessessssssssssssessssssnees | sssesssssssssssesssasssssesenns
0798. Summary of remaining write-ins for Line 7 from overflow page...........c.ccocveuneeneeneireerneeneeneenseinns | cevveenees 99,9, GO O (0 O 0 | oo 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (LiN€ 7 @DOVE).......cerererruresrmenressessmrsesssessessessneseessessnes | seesesees D0, S [T (O I 23,290 | oo 101,884

1401.
1402.
1403.

1498. Summary of remai

1499. Totals (Lines 1401

ning write-ins for Line 14 from overflow page

thru 1403 plus 1498) (Line 14 above)........

2901. Other INCOME (EXPENSE).......cuururrerrereeeseisnsssseseesesssssssssssssssessssssesssssasssssssssessssssssessessassssssessessens

2902.
2903.

2998. Summary of remai

2999. Totals (Lines 2901

ning write-ins for Line 29 from overflow page..........cocoevvnrreeeininnenninsiennns

thru 2903 plus 2998) (LiNe 29 @DOVE)........ccverveviieerieriersierisesssiseiessesenas
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Statement as of March 31, 2021 of the We"mark, Inc.

STATEMENT OF REVENUE AND EXPENSES (Continued)

Current Year Prior Year PriorSYear
CAPITAL AND SURPLUS ACCOUNT to Date To Date Ended December 31

33.  Capital and SUrPIUS Prior FEPOING YEAI..........cueuierireiiiieieie ettt s e s st b st s s sessessnns | sbsssessesan 2,025,364,643 | ............ 1,853,666,963 | ............ 1,853,666,963
34, Netincome Or (I0SS) fTOM LINE 32........ciiiueieieiisieieseie ettt sttt sttt snsensensnns | suessessesnneas 100,608,304 | .....ccccevvuve. 29,714,855 | coveveine 136,322,250
35.  Change in valuation basis of aggregate policy and ClAIM FESEIVES..........cceiiueieiiieieie ettt ssssssseses | sevsssessessssssessesssssssessesins | stessessesssessessessssssessessnss | essessessssssssssessssssessessnses
36. Change in net unrealized capital gains (losses) less capital gains tax of $.....2,774,000............ccoooeveerrrerrerrrereeserreerieniees | eeeverienia 87,779,900 | .............. (111,002,759) | ...cvvverrnen 38,414,970
37. Change in net unrealized foreign exchange capital gain OF (I0SS).........cc.euiuriieieiiieieieiieie s sssesseses | oevessessesissenes (4,379,680) | ......ccevvee. (2,784,840) | ..cvvverrernne 11,416,561
38.  Change in net deferred INCOME taX.......ccuieieiciisie ettt snes | oesestessesnsenes (Y0 0]0) I (58,000) | ..ovvverrririen 27,061,000
39.  Change in NONAAMILIE @SSELS..........ccvuiveiiiirireieisiet ettt bbbt b bbb ense s | eesessesnsinias (14,048,187) | ....cvvvnee. (49,572,694) | .....ocouce. (51,322,821)
40. Change in unauthorized and CErtifIed FBINSUFANCE. ..........cccveuieeieeieieeie ettt bbbt ssesaes | stsssessessessssessessssessessesnss | seesessessessssessessssessessssnss | sesessesssssssessessssssessessnsnns
41, Change iNrBASUIY SLOCK. ........cvevuiveieeieciieie ettt sttt bbb bbb s bt es bt s bt ensesssbnsans | sbssbassessesssessessssansessesnss | sessessessessssessessssessessessnss | sesestesssssssessesssessesaessnsnes
42, CRANGE IN SUMPIUS NOLES......ceueerieiecirireieeeeset e sttt s e s s b s bt s s st et essen e bsessentnts | sesessessessastssessssestansnssnss | setsssessessasssssnssessastnsnnss | sessssssssessassnsensssessassnnsanes
43.  Cumulative effect of changes in aCCOUNTING PRINCIPIES. .........ovururerrireiereireieieess ettt stese e ssess s tsesessenes | sessessessessessssssssessanssssnss | sesessssssessasssssessessassansnss | sesssssessessassnsessssessassnnsnnes
44. Capital changes:

1o 1 OO OO ST POR FOPO OO OT OSSP PP OTPTRSTPTOT DU

44.2 Transferred from SUMPIUS (STOCK DIVIAENA)..........cvueveruririieiirrireieieeisresessssesses s sesssse e sseesssssss s st sssssssessessesssssessns | stessssssessessnnssssssssassassnsss | ssemssessessmssassnsssessessnssnsss | stesssssmssossassssssessasssnsnnees

44,3 TraNSTEITEA 10 SUMPIUS. ......vuveererereeeeireieie sttt ettt ss sttt en s st ssessentsnsss | snssssnssessassnsssssestensnssnss | setesssnssessessnssnssnssansnsnnss | sesesssessmssnssnsnsssessansnssnes
45.  Surplus adjustments:

A5.1 PAIA TNttt R ettt nre st | Hretsteentessetnstessesetensennte | etesestessesnntessesetennenetans | eeeesensensee et en et en e tnes

45.2 Transferred to capital (SLOCK DIVIAENG)........c..vururiiierirririeissssissis ettt ss sttt essasssssssssasss | stessssssessessssssnssessasssnssnsse | ssessssssessasssnsnssessessanssnsss | stessmssessessssssssessasssnsanses

45.3 TranSTerred fTOM CAPILAL.........cvevrereerirrieie ettt sttt s st enssnsss | snsssssssessassnssnssestenssnssnss | sstssssnssessessanssnssnssansnsnss | srsssssessnssassnsnssessensnssnes
46.  DivIdends 10 SIOCKNOIAEIS. ...........cuuuiiiiiiiiii bbb | cbisbiesb e | seini s | et
47, Aggregate write-ins for gains Or (I0SSES) IN SUIPIUS.........cveveveeveieeieieiseese st tesss et s st ses st sesssssssnes | snssssessssnsenes 3,871,728 | .....ccoouee. 2,333,408 | .....cccoovnnnnnn 9,805,720
48. Net change in capital and SUMPIUS (LINES 34 10 47)......vuveveeireeeseeesetesee et s st tes s ses s ssesssasnees | sevsessssnens 169,945,065 | .............. (131,370,030) | ....c.ecncoe. 171,697,680
49. Capital and surplus end of reporting period (LiNg 33 PIUS 48)..........covveveireeieiiereeesceeeesee e sssees s sssesssnes | evssssesas 2,195,309,708 | ............ 1,722,296,933 | ............ 2,025,364,643

4798. Summary of remaining write-ins for Ling 47 from OVErfIOW PAGE.........c.evererureriinreneireieessessieesetesese e ssesseens

4799. Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 GDOVE)......ccrururrrrererseireisesessssessessesssssnesssssessssssssssssssssnssesssnsssssessssssens
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Statement as of March 31, 2021 of the We"mark, Inc.

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............ccuevecviiceeee ettt see s | oevnsesaesanes 642,515,930 | ..ccoovennnn 633,496,151 | ............ 2,539,683,339
2. NEetiNVESIMENT INCOME. ... ottt bbbttt esiens | sbetineieninnans 16,055,449 | ..o 17,572,190 | .ovoverrirne 68,191,274
3. Miscellaneous income 101,884
4. Total (LINES 1 thTOUGN 3)..... ettt | seestnntnees 658,571,379 | coovverenncd 651,091,631 | ............ 2,607,976,497
5. Benefit and 10SS related PAYMENLS...........ccvvevevireieeeese ettt s st sssessessnsenaenes | seessssssesens 603,511,848 | ........c..... 555,832,778 | ............ 2,190,943,169
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.ceeiveieiicreieierieiies | ceereissiesesisessessssssssens | sresessssesssssssssssesssssssens | seviessssesesssssssssesssssssesss
7.  Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............ccevevreeevcvicreiceeceee e | ceveasseenans 112,715,904 | ............... 101,781,318 | ............... 376,640,273
8. Dividends paid t0 POICYNOIAETS............cvueviiiieicicteie ettt ettt santes | sstesssssstessessssessessesssassens | stessessssessesssessessessnsassenss | evsessstessesssensessesnssnsenas
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES)........cccceveveerrveererres | corrersrerinnas 19,000,000 | ..cocovovrerireeeneena(2,161) | v 18,450,551
10.  Total (Lines 5 through 9) .735,227,752 2,586,033,993
11.  Net cash from operations (Line 4 MiNUS LiNE 10).......ccccueueiiiiieieiiericeesieers et besssesens | sensesesssesens (76,656,373) | ...oceovererenn(6,520,304) | .o 21,942,504
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS..eeeeeiieeee ettt st A Rttt sn st en st s st | seeniesientns 224,375,387 | .ovveenee. 181,280,168 | ............... 466,787,008
1202 SHOCKS. ... ceeeeeieeii ettt bbbttt | seententenea 81,823,507 | oo 76,622,570 | ..oovvvrnene. 223,177,130
12,3 MOTGAGE I0BNS. ..ottt sttt s8Rttt n s et nssnes | sessestesssssessessastnssnssestans | sessessassssssessestassnssnssensans | sessessesssssessessanssnesessastas
12,4 REAI ESIALE.......veieicee bbbt | HebaeR bbb b b st ns | nebieth bbbttt s | nebsenb bbbt
12.5  Other iNVESIEA @SSELS.......c.cviieieiiiiciecice ettt et sse st sae s st s sanns | evsesssssssessesinean 628,144 | ...ccvvverene 1,204,023 | .ocoeva 396,513
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS...........ccoueveinieeneeieeeieens | e 608 | oo 11,819 | o 13,575
12.7  MISCEIANEOUS PTOCEEAS.........vuivevieircieiiicte ettt ettt sss et es s s st tesnsesessnsesessnsnnns | sessssesessssnna 66,253,950 | ..ooovieiiceeiiesiiiees | e 14,305,487
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cuviiieiirieieiseeie sttt sse s ssessssessessnses | sesssssssesaes 373,081,596 | ......coocee. 259,118,580 | ............... 704,679,713
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... .321,141,733 ....176,869,581 ...513,335,704
1312 SHOCKS. ... ettt bbbttt | sbententenis 18,504,931 | ..o 130,508,555 | ....vvvvneen. 250,689,691
13,3 MOMGAGE I0BNS........ucveieiiiiciii ettt bbbt s bbb s bbbt s bt ssessens | sustessesantessessnsensesssssnsanse | essessssastessessssessesnsensenses | sabessetestesses st en st et naees
134 REAIESIALE. .....vececicice ettt | entssiestensantanes (172,162) | .ovorerrirrenns (319,536) | vvrevrrerrirrirs (189,527)
13.5  Other INVESIEA @SSELS........cvuiecicieiiecireie ittt sttt s bbb bbbt entans | eesstsenssnsses 2,721,875 | oo 1,243,750 | ooovveeenee 78,151,740
13.6  MiSCEllan€OoUS APPIICALIONS..........cccvevieciiicicreiicic ettt be s s s sebesnsesensnans | sebsnsesessssnaas 38,009,642 | ....ccoovvrnnnn 8,104,953 | ..o 4,995,682
13.7 Total investments acquired (LINES 13.110 13.6).......ciuiiireiieiicieiiecteie ettt ssesssssssenes | ssesssssssesas 380,206,019 | ....cco...... 316,407,303 | ............... 846,983,290
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).........coourinrurreinrineeiecneineeeseeseeseesssssesseeeenes | ceteeeseesessecens (7,124,423)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPITAl NOTES.........veecerrerireee ettt ettt ettt s sttt ssessentas | sessestessessessessantsssnssestans | sessessastsssssssastassnsssnssessans | sessessesssssessessantssesssseseas
16.2 Capital and paid in SUrPIUS, 1ESS trEASUNY SEOCK..........ceviueiieicieiieieeisieesse ettt sssesses | sesstessessssessessssessessssssanse | essesessssessessssessesessnsesses | sesessessssessessssessessssnsessens
16.3 BOITOWED FUNGAS.....oovoveieeeeeie ettt ettt sttt sttt n b et ss st st | sebsstessessessessantnssnssestans | sessessssssssessastassnssessessans | nessesssssssnssessanssnssnssastans
16.4 Net deposits on deposit-type contracts and Other INSUrANCE ADIILIES...........cceuirieiiirecies e e | rsesessssesessssesesesssseses | sesessssssessessssessesssssssessens
16.5 DiVIdENdS 10 STOCKNOIAETS. ...ttt | eesetessesnetessessstassesssasnsnnne | essessesnstessesnsnssessesnnsasses | sesessesnssessessssassesnssesessees
16.6 Other cash provided (applied)... .110,353,929 .49,618,135 .72,128,325
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccocvecee. 110,353,929 49,618,135 | ................. 72,128,325
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccevevvevenns | wovrvevrrreienns 26,573,133 | oo (14,190,892) | ......cvveee. (48,232,748)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT ... ettt bbbkt enbins | ebestnstnens 159,843,910 | ....cccouueee. 208,076,658 | ......coeconee. 208,076,658
19.2 End of period (Line 18 PIUS LINE 19.1)......vuuiuieerierieiierieriesiesiesiesiesiestestessessensent sttt ensensensaens | seessesseees 186,417,043 | ............... 193,885,766 | ......coouc.... 159,843,910
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001  NONCASh diVidENS frOM SUDSIBIANIES. ..cooooseccceerrsssssceeeesssssesseesssssesseeesssssseseessssseeeeeeessssseseesesssseseesssssscseeees | evseeeesssssscseeeesssscseeeeen [ oo 102,000,000 |
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Statement as of March 31, 2021 of the Wellmark, Inc.

EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION
1 Comprehensive (Hospital & Medical) 4 5 6 7 8 9 10
2 3 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1o PHOT Y I i eesisessssssiesssens | onesessssiessssnenes 1,180,058 | ...ooomvvrrrirciinns 21,662 | ..o 238473 | . 173,780 | oo 10,374 | .o 91,169 [ oo 48,049 | .o [ | s 596,551
2. FirSt QUAMET......cveeveeereeieieeiee st sessessnns | vessesssssensseesnens 1,161,307 | oo 20,034 | .o 233,027 | .o 169,886 | ..eoveovrereerireirineene 11,006 | .oveeeeeeeeceieieens 92,709 | oo A8490 [ ..ot | e | e 586,155
3. SeCONd QUAIET.........oiviiiiiiiii i | s 0 |t | e | e | et | sesb e ns | et | eeb e | resb et | eeb e
4. Third QUARET.......couveceircriericriesieie et enienies | reriessessensesssessseseenen 0 | e | s | ettt | sttt enes | sess s s | ettt | ettt ens | retb et | eebess s
5. CUITENE YEAN. ...t | shisnsisnsissssnsssnssnssnsesnees 0 s e | s | sesese st sene | sekssess s e | fosnessns ettt | erbent ettt | enh et | ehbess s
6. Current Year Member Months..........coorisinnininnisinnsssninnes [ onesrsnessessenees 3,495,415 | s 61,047 | .o 700,325 | .o 511,097 | 32,976 | 277,225 | .o 145,145 | oo v snrenes | seerssessnensenneans 1,767,600
Total Member Ambulatory Encounters for Period:

7. PRYSICIAN. ... 619,133 249,665 279,487 | ooeeeereereieeeneirseenes | e | e eeees 70,309 | oo | v ninnnes | e
8. 456,361 234,365 150,509 | .iveuiviiriesinineriessninrnnnes | eorsenessenssense e | eesenessssssensssssees 54,888 | ... || e
9. TOtAl s | e 1,075494 | 36,271 [ 484,030 | .o 429,996 | ..o [0 [ P 125197 | [0 R [0 R 0
10.  Hospital Patient Days INCUMEd.........cocoveieiierieriisiisiieisnieniens | cereresssssssenseesssaneas 30,529 [ 696 | 8,559 | 18,897 | iioiiieeieicisieiieiisssienes | ererssiesesisssssssenssssssensssns | srsssessesessnsansesssaneas 2,383 | i | e enersniens | serereienen e sneen e
11. Number of Inpatient AdMISSIONS...........ccceveririeriiiieieisieiies | e TA | 181 | 2,269 | 4,338 | | et snsrerensnens | eresesssessnsssesensnesesned L5772 T T NPT
12. Health Premiums WHeN (a)..........ovvurrverneremrernereienrreneiennes [ eeerinresineninns 666,313,862 |.....cocovrerernens 38,462,882 |...cooverrirnns 347,577,412 | .o, 132,207,556 | ...cvovrerrrricninne 273444 | ..o 8,153,100 |..covvvrrrerrrenns BT427,250 | .ooovereererereerrineneiennienies | e | oo 82,212,218
13, Life Premiums DIFEC.........cviuiriiieiinieneineinsiseeseinseeees | s 0 | e | s | sttt nies | sttt enes | sessres et nies | ettt ettt | erient ettt ens | resi ettt | cebesa e
14.  Property/Casualty Premiums WHHEN..........ccoceveeiieiiiceiiees | e 0 | oo | et sines | et sesreaess | etesesetesissetesssesessnstetesess | neebesssesesssstesesinsesessntetess | sbeseetesesisetesessetessssstetasetes | sestebesiesesssesteteseesetesssetetens | ebestetesissetesssetesesstesesntets | nereresereresinetes et s st bnes
15.  Health Premiums Earned...........cccccvvveneernrinneeeneennneeneeenees [eoveeneeesnneenns 645,828,376 |....ccccoorrrernnee 31,958,533 | .o 339,953,186 |....ovvvrrrerne. 113,500,648 | ....ooovvverrrrrenenne 273444 | ..o 8,153,100 | .ovvrvrrrrernnn B9, 7TT,24T | .ooeoeereeeseeeneeerneennnees | rveeiseesssssnesessssssnssssnsenns | vovssnesssesssens 82,212,218
16.  Property/Casualty Premiums Eamed............cccvvivceniievceinies | cvrveeeieeeeeeesseeennns 0 | oo | et nebesines | ettt besesreaess | etesiesetesissetesssesesssetesesess | neebesssesesssstesesinsetessstetess | sbeseetesesisetesestetesassstesanetes | sestebesietesssesseteseetetesssntetens | ebessebesssseresssetesesetetenntets | nereresereressaetes e es st s e
17. Amount Paid for Provision of Health Care Services...........ccc. | covvvireincnnnad 603,511,848 |.....ccevevneee. 30,631,363 |...cocvernne 335,222,038 |....ccccevieee 108,724,341 | ..ooviree 237476 | .o, 6,915,983 |..ccooivirirnnes 75,780,262 [ ...ooveiereeeireieiieieseiieieies | evvereisssssese e sessssssnns | seesesasssessssneas 46,000,385
18.  Amount Incurred for Provision of Health Care Services........... | .cccvuriencrena: 484,536,228 | ... 19,942,582 |....cccoovvrienne 253,037,186 |...coovrrsriennne 93,636,024 |.....ccoooriruriinininns 241,429 | .o, 7,311,237 | 63,255,133 | ..o || sonsessnsensed 47,112,637
(a) For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....12,977,507.
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C.

CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

1

Account

Aging Analysis of Unpaid Claims
3 4 5 6

1-30 Days 31 - 60 Days 61 - 90 Days 91 - 120 Days Over 120 Days

Claims Unpaid (Reported)

0399999. Aggregate Accounts Not Individually Listed-Covered

02,662,397 | -

7,998,391 | . 1173281 .

1,619,951 | ...

....104,299,497

0499999. Subtotals...........cc.coueuue

92,662,397 | 7,998,391 | .. 1,173,281 [ .

1,619,951

104,209,497

0599999. Unreported Claims and

22,793,854

0799999. Total Claims Unpaid

....227,093,351

0899999. Accrued Medical Incentive Pool and Bonus Amounts

.................................... 15,099,046
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UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1+ 3) Prior Year

1. Comprehensive (hospital aNd METICAI)..........c.oiurrrriuriiriiieiieiie bbbttt | ehsess s bbb 156,098,504 |.....coovrrrrrrrririiens 192,781,222 | ..o 14,599,157 | ..o 104,898,736 |.....ovvvvvvrerirrririinens 170,697,661 [ ..oovvvrerrircrircrincnene 189,753,479
2. MEAICArE SUPPIBMENL. .....veeevereieeariiesiec st | bttt 56,133,378 | ..o 46,796,648 | ....ovvorrrirricricninne 3,631,588 | ...ocvercrierieeiieninne 58,040,152 |...oovvverrrirnirirrrinens 59,764,966 | ......ocovrererreriririiens 70,938,432
B DBINAI ONIY. vt | sebiet et 1,200,633 |..cvocvvrirrierieeieiiees 5,715,350 [ oouvvrerrerierieeieeieeieees 318,239 | .o 1,860,492 |...ooovvvriirrririieiinns 1,518,872 [ oo 1,783,477
4. VISION ONIY..coooerceeaeis i8££t | ekt 20,902 [ oo 216,574 | .oovocecrerceeeines 4,248 | oo 24,855 | ..o 25,150 | coourvrrerennieeereerieeenns 25,150
5. Federal Employees Health BENEMitS PIAN.............oiiiiiiiiiie ettt | cestiesssesssenteneenesenene 28,322,136 |.cvvvvirieriirinniene 47,458,126 | ..o 5,764,972 | ..o 19,241,988 |...cvovvevrirrirrierines 34,087,108 |..coovvverriericrierienene 37,005,325
8. THIE XVIIT = MEAICATE. ...t bbb bbb bbb bbbt | HE4 b s b s b e bbb b bbb b bbb | H4eeb e bbb e bbb bbb bbb | Sob i bbb bbb bbb | Hhe bbb bbb | Seb bbb 0 [
To THIE XIX = IMEBAICAIA. ...t f Rt f bbbt | £4448 e R s R iR b s R bbbkt | £hE e R b et R bbbt Rt bbbt bR bbbt bbb s | eeb st bbbttt | Shse bt | etb e S
8. OO NEAINL......eooeeeeecee et | b 15,904,912 | .o 30,095,473 | ..o 2,323,007 | 16,385,827 |...viviirrencrirairincnens 18,228,009 |....ocvineiiniriniriinens 20,365,009
9. Health SUBLOLAI (LINES 110 8).....uuuvuercieuriisciiiriiesisiiesis sttt | ebstns st 257,680,465 | ....oovoiviiiririines 323,063,393 | ..o 26,641,301 | oo 200,452,050 | ...oovririiiniriniies 284,321,766 | ...ovvvvercniniis 319,870,872
10. Healthcare receivables (a) 70,625,714 | oo, 36,172,729 | .o 13,557 [ oo 346,287 ..o 70,639,265 |...ooovvercricrirerinne 100,928,173
11. Other non-health
12.  Medical incentive pooIS and DONUS @MOUNES..........euviiriuiiiriieiiiieiiee sttt bbbttt s bt es | febnseben st ebabsnsetstsnanan 22,767,990 | .ooovieiriiiiiiicieeeees e | e 12,299,046 |...ccoovvvvveriiiriiirnn 2,800,000 |..coooovviireriririiiinne, 35,067,036 |...cccoovevirierieiiiinne, 35,067,037
13, T0tAlS (LINES 91011 12).. ookttt | enbsnsens st 209,822,741 | o 286,890,664 | ....oovvvniiniiiiis 38,926,796 | ....cvverircrirerincninene 202,905,763 | ... 248,749,537 | ..o, 254,009,736

(@) Excludes$.......... 0 loans or advances to providers not yet expensed.




Statement as of March 31, 2021 of the We"mark, Inc.

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern
A. Accounting Practices

The financial statements of Wellmark, Inc. (the Company) have been prepared in conformity with the accounting practices prescribed by the National
Association of Insurance Commissioners (NAIC) and the State of lowa.

The NAIC Accounting Practices and Procedures manual has been adopted as a component of prescribed or permitted practices by the State of lowa. The
Commissioner of Insurance has the right to permit specific practices that deviate from prescribed practices. The Company does not have any permitted

practices.
SSAP # F/SPage | F/SLine# 2021 2020
NET INCOME
(1)  Wellmark, Inc. state basis
(Page 4, Line 32, Columns 2 & 4) XXX XXX XXX $ 100,608,304 |$ 136,322,250
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
| | | B B
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ 100,608,304 |$ 136,322,250
SURPLUS
(5) Wellmark, Inc. state basis
(Page 3, line 33, Columns 3 & 4) XXX XXX XXX $2,195,309,708 |$2,025,364,643
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
| | E E
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX $2,195,309,708 |$2,025,364,643

B. Use of Estimates in the Preparation of the Financial Statement
No significant changes

C. Accounting Policy

(

—

) Basis for Short-Term Investments
No significant changes

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
No significant changes

(3) Basis for Common Stocks
No significant changes

(4) Basis for Preferred Stocks
No significant changes

(5) Basis for Mortgage Loans
Not applicable

(6) Basis for Loan-Backed Securities and Adjustment Methodology
Loan-backed securities that are NAIC designation 1 or 2 are reported at cost adjusted for amortization of premiums and accretion of discounts using the
effective interest method. For all securities except for interest only securities or securities where the yield had become negative, the amortization of
premiums and accretion of discounts on loan-backed securities is adjusted quarterly using current estimated future cash flows, including any new
prepayment assumptions, using the retrospective adjustment method. Interest only securities and securities where the yield had become negative are
valued using the prospective method. Loan-backed securities are stated at the lower of amortized cost or fair value if they are NAIC designation 3
through 6.

(7)  Accounting Policies for Investments in Subsidiaries, Controlled and Affiliated Entities
No significant changes

(8) Accounting Policies for Investments in Joint Ventures, Partnerships and Limited Liability Entities
No significant changes

(9)  Accounting Policies for Derivatives

Not applicable

(10) Anticipated Investment Income Used in Premium Deficiency Calculation

No significant changes
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Statement as of March 31, 2021 of the We"mark, Inc.

NOTES TO FINANCIAL STATEMENTS

(11) Management's Policies and Methodologies for Estimating Liabilities for Losses and Loss/Claim Adjustment Expenses

No significant changes

(12) Changes in the Capitalization Policy and Predefined Thresholds from Prior Period

No significant changes

(13) Method Used to Estimate Pharmaceutical Rebate Receivables

No significant changes

Going Concern

Management has evaluated the Company's ability to continue as a going concern and has concluded that there are no events or circumstances that raise any
doubt about the Company's ability to continue as a going concern.

Note 2 - Accounting Changes and Corrections of Errors

Not applicable

Note 3 — Business Combinations and Goodwill

Not applicable

Note 4 - Discontinued Operations

Not applicable

Note 5 - Investments

A

Mortgage Loans, including Mezzanine Real Estate Loans

Not applicable

Debt Restructuring

Not applicable

Reverse Mortgages

Not applicable

Loan-Backed Securities

(1)

Description of Sources Used to Determine Prepayment Assumptions

For fixed-rate agency mortgage-backed securities, prepayment speeds are calculated utilizing Mortgage Industry Advisory Corporation (MIAC) Mortgage
Industry Medians (MIMs). MIMs are derived from a semi-monthly dealer-consensus survey of long-term prepayment projections. For other
mortgage-backed, loan-backed, and structured securities, prepayment assumptions are utilized from Moody's Analytics. Moody's applies a flat economic
credit model and utilizes a vector of multiple monthly speeds as opposed to a single speed for more robust projections. In instances where Moody's
projections are not available, data from Reuters is used, which utilizes the median prepayment speed from contributors' models.

Other-Than-Temporary Impairments

There are no loan-backed securities with a current period recognized other-than-temporary impairment.
Recognized OTTI securities
There are no loan-backed securities with a current period recognized other-than-temporary impairment.

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):

a. The aggregate amount of unrealized losses: 1. Less than 12 Months $ 3,961,295
2. 12 Months or Longer $ 1,597,266
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 124,144,597
2. 12 Months or Longer $ 24,885,304

Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

The unrealized losses on the Company's investments in loan-backed securities were due to temporary changes in interest rates and market conditions.
The contractual cash flows of the agency mortgage-backed investments are guaranteed by an agency of the U.S. government and the non-agency
mortgage-backed and asset-backed securities include collateral which reduce the risk of loss. Based on cash flow projections, the Company believes it
will recover the carrying value of these investments. Because the Company does not have the intent to sell these securities, nor is it more likely than not
the Company will be required to sell these securities until a recovery of carrying value, which may be maturity, the Company does not consider these
investments to be other-than-temporarily impaired.
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NOTES TO FINANCIAL STATEMENTS

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(1)

Policy for Requiring Collateral or Other Security

The Company participates in a securities lending program through its custodian bank, Bank of New York Mellon (BNYM). On the day the loan is
delivered, BNYM obtains collateral equal in amount to 102% for securities of United States issuers and 105% for securities of non-United States issuers
of the market value of the securities loaned plus accrued interest. The collateralization of all loans is then reviewed daily during the term of the loan.

Cash received as collateral will be held and maintained by BNYM in one of its collective investment vehicles in accordance with investment guidelines
provided in the securities lending agreement. Because the Company and BNYM are not permitted by contract to sell or repledge the collateral, the
collateral is not recorded on the Company's statutory Balance Sheet.

Disclose the Carrying Amount and Classification of Both Assets and Liabilities

Not applicable

(3) Collateral Received
Not applicable
(4) Aggregate Value of the Reinvested Collateral
Not applicable
(5) Collateral Reinvestment
Not applicable
(6) Detail on Collateral Transactions Not Permitted by Contract or Custom to Sell or Repledge
The Company accepts collateral through its securities lending program with BNYM that it is not permitted by contract or custom to sell or repledge. The
fair value of collateral held as of March 31, 2021 is $36,094,381.
(7) Collateral for Securities Lending Transactions that Extend Beyond One Year from the Reporting Date.
Not applicable
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
(1) Company Policies or Strategies for Repo Programs
The Company participates in a repurchase agreement with Bankers Trust (the Bank). The repurchase agreement is an obligation of the Bank to repay the
Company the principal amount invested by the Company with interest upon demand by the Company. To secure the obligations under the repurchase
agreement, the Bank grants to the Company an undivided security interest in certain United States government securities having a market value equal to
at least 102% of the principal amount invested. The United States government securities comprising the collateral are at all times owned by the Bank;
therefore, this collateral was not recorded on the Company's statutory Balance Sheet. Since the repurchase agreement matures upon demand, there is
no asset-liability mismatch.
(2) Type of Repo Trades Used
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) YES
b. Tri-Party (YES/NO NO
(3) Original (Flow) and Residual Maturity
| First Quarter | Second Quarter | Third Quarter | Fourth Quarter
a. Maximum Amount
1. Open - No Maturity $ 126,349,414 |$ $ $
2. Overnight $ $ $ $
3. 2Days to 1 Week $ $ $ $
4. >1 Week to 1 Month $ $ $ $
5. >1 Month to 3 Months $ $ $ $
6. >3 Months to 1 Year $ $ $ $
7. >1Year $ $ $ $
b. Ending Balance
1. Open — No Maturity $ 16,703,381 |$ $ $
2. Overnight $ $ $ $
3. 2Days to 1 Week $ $ $ $
4. >1 Week to 1 Month $ $ $ $
5. >1 Month to 3 Months $ $ $ $
6. >3 Months to 1 Year $ $ $ $
7. >1Year $ $ $ $
(4) Fair Value Securities Sold and/or Acquired that Resulted in Default

No securities were sold and/or acquired that resulted in default.
Securities "Sold" Under Repo — Secured Borrowing

The Company deposits cash into an ovemight sweep account. The Bank sweeps cash out of the Company's account and invests these funds into a
Repurchase Agreement. The Company has not sold any securities as part of this agreement.
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NOTES TO FINANCIAL STATEMENTS

(6) Securities Sold Under Repo — Secured Borrowing by NAIC Designation

The Company deposits cash into an overnight sweep account. The Bank sweeps cash out of the Company's account and invests these funds into a
Repurchase Agreement. The Company has not sold any securities as part of this agreement.

(7) Collateral Received — Secured Borrowing

| FirstQuater |  SecondQuarter |  ThirdQuarte |  Fourth Quarter

a. Maximum Amount
1. Cash
2. Securities (FV)
b. Ending Balance
1. Cash $ $ $ $
2. Securities (FV) $ 17,037,626

P |en
4P|,

128,876,411

-
R
-

(8) Cash & Non-Cash Collateral Received — Secured Borrowing by NAIC Designation

1 2 3 4
Ending Balance None NAIC 1 NAIC 2 NAIC 3

Cash $ $ $ $

Bonds- FV 17,037,626

LB & SS-FV

Preferred Stock- FV

Common Stock

Mortgage Loans- FV

Real Estate- FV

Derivatives- FV

Other Invested Assets- FV

Total Collateral Assets — FV

(Sum of a through i) $ $ 17,037,626 |$ $

=T EE e e [o]e

5 6 7 8

Does Not Qualify as
Ending Balance NAIC 4 NAIC 5 NAIC 6 Admitted

Cash $ $ $ $

Bonds- FV

LB & SS-FV

Preferred Stock- FV

Common Stock

Mortgage Loans- FV

Real Estate- FV

Derivatives- FV

Other Invested Assets- FV

Total Collateral Assets — FV

(Sum of a through i) $ $ $ $

ST EE e e o]

(9) Allocation of Aggregate Collateral by Remaining Contractual Maturity

Fair Value
17,037,626

Overnight and Continuous
30 Days or Less

31 t0 90 Days

>90 Days

ao[o®
P |en ||

(10) Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity

The Bank holds the collateral for the benefit of the Company during the term of the repurchase agreement. The Company does not have any authority to
reinvest the collateral.

(11) Liability to Return Collateral — Secured Borrowing (Total)

The Bank holds the collateral for the benefit of the Company during the term of the repurchase agreement. The Bank retains all rights of ownership in the
collateral unless or until a default under the repurchase agreement. As a result, no liability has been recognized on the Company's Balance Sheet.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable
H. Repurchase Agreements Transactions Accounted for as a Sale
Not applicable
Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not applicable
J. Real Estate

Not applicable
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NOTES TO FINANCIAL STATEMENTS

K. Low-Income Housing Tax Credits (LIHTC)

Not applicable

L. Restricted Assets

(1)

Restricted Assets (Including Pledged)

Restricted Asset Category

1
Total Gross (Admitted
& Nonadmitted)
Restricted from
Current Year

2
Total Gross (Admitted
& Nonadmitted)
Restricted from Prior
Year

Increase (Decrease)
(1 minus 2)

4

Total Current Year
Nonadmitted
Restricted

5

Total Current Year
Admitted Restricted
(1 minus 4)

6
Gross (Admitted &
Nonadmitted)
Restricted to Total
Assets (a)

7

Additional Restricted
to Total Admitted
Assets (b)

. Subject to contractual

obligation for which liability
is not shown

%

. Collateral held under

security lending
arrangements

%

. Subject to repurchase

agreements

16,703,381

7,382,063

9,321,318

16,703,381

0.5%

. Subject to reverse

repurchase agreements

%

. Subject to dollar repurchase

agreements

%

Subject to dollar reverse
repurchase agreements

%

. Placed under option

contracts

%

. Letter stock or securities

restricted as to sale —
excluding FHLB capital
stock

%

FHLB capital stock

3,803,400

3,511,500

291,900

3,803,400

0.1%

On deposit with states

%

. On deposit with other

regulatory bodies

%

Pledged as collateral to
FHLB (including assets
backing funding
agreements)

%

. Pledged as collateral not

captured in other categories

%

n. Other restricted assets

%

o

. Total Restricted Assets

$ 20,506,781

$ 10,893,563

$ 9,613,218

$

20,506,781

0.6%

Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts that Share Similar Characteristics, Such as

Reinsurance and

Detail of Other Restricted Assets (Contracts that Share Similar Characteristics, such as Reinsurance and Derivatives, are Reported in the Aggregate)

Collateral Received and Reflected as Assets Within the Reporting Entity's Financial Statements

(@) Column 1 divided by Asset Page, Column 1, Line 28
(b) Column 5 divided by Asset Page, Column 1, Line 28
(2)
Derivatives, are Reported in the Aggregate)
Not applicable
@)
Not applicable
(4)
Not applicable
M. Working Capital Finance Investments

Not applicable

N. Offsetting and Netting of Assets and Liabilities

Not applicable

0. 5G| Securities

Not applicable

P. Short Sales

Not applicable

Q. Prepayment Penalty and Acceleration Fees

No significant changes

R. Reporting Entity’s Share of Cash Pool by Asset Type

Not applicable

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

In February 2021, the Company entered into a joint venture agreement to form Wellmark Advantage Holdings, LLC. See Note 10.
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Statement as of March 31, 2021 of the We"mark, Inc.

NOTES TO FINANCIAL STATEMENTS

Note 7 - Investment Income
No significant changes
Note 8 - Derivative Instruments
Not applicable
Note 9 - Income Taxes
No significant changes
Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A.&B.  Nature of the Relationship Involved

No significant changes

C. Transactions with Related Parties who are not Reported on Schedule Y
(1 Detail of Material Related Party Transactions
Written Reporting Period
Date of Nature of Type of Agreement Date Amount Due
Ref # Transaction | Name of Related Party Relationship Transaction (Yes/No) Due Date From (To)
Wellmark Advantage
1 02/01/2021 |Holdings, LLC Joint Venture Capital Contribution| ~ Yes N/A $ 0

In February 2021, the Company contributed capital of $2,450,000 to a newly formed entity, Wellmark Advantage Holdings, LLC, resulting in a 49%
ownership in the entity.

(2) Detail of Material Related Party Transactions Involving Services
Not applicable
(3) Detail of Material Related Party Transactions Involving Exchange of Assets and Liabilities
Not applicable
4) Detail of Amounts Owed To/From a Related Party
Not applicable
D. Amounts Due From or To Related Parties
No significant changes
E. Material Management or Service Contracts and Cost-Sharing Arrangements
No significant changes
F. Guarantees or Undertakings
No significant changes
G. Nature of the Control Relationship
Not applicable
H. Amount Deducted from the Value of Upstream Intermediate Entity or Ultimate Parent Owned
Not applicable
Investments in SCA that Exceed 10% of Admitted Assets
No significant changes
J. Investments in Impaired SCAs
Not applicable
K. Investment in Foreign Insurance Subsidiary
Not applicable
L. Investment in Downstream Noninsurance Holding Company
Not applicable
M. All SCA Investments

No significant changes
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NOTES TO FINANCIAL STATEMENTS

N. Investment in Insurance SCAs
Not applicable
0. SCA or SSAP 48 Entity Loss Tracking
No significant changes
Note 11 - Debt
A Debt Including Capital Notes
Not applicable
B. FHLB (Federal Home Loan Bank) Agreements
(1) Nature of the Agreement
The Company became a member of the Federal Home Loan Bank (FHLB) of Des Moines during 2020. The Company has determined the estimated
current maximum borrowing capacity as approximately $100,000,000. The Company calculated this amount in accordance with FHLB Des Moines credit
and collateral guidelines. When borrowings occur, it is anticipated that the Company's strategy will be to utilize these funds to meet daily liquidity needs.
As of quarter end, the Company has no outstanding advances with FHLB Des Moines.
(2) FHLB Capital Stock
a. Aggregate Totals

1. Current Year to Date

Total
(@) Membership Stock — Class A $
(b) Membership Stock — Class B 3,803,400
(c) Activity Stock
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 3,803,400
(f)  Actual or estimated borrowing capacity as
determined by the insurer $ 100,000,000
2. Prior Year-End
Total
(a) Membership Stock — Class A $
(b) Membership Stock — Class B 3,511,500
(c) Activity Stock
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 3,511,500
()  Actual or estimated borrowing capacity as
determined by the insurer $ 100,000,000

b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

1 2 Eligible for Redemption
3 4 5 6
Current Year to 6 Months to
Membership Date Total Not Eligible for Less than Less 1 to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3105 Years
1. ClassA $ $ $ $ $ $
2. ClassB $ 3803400 |$§ 3,803400 |$ $ $ $

(3) Collateral Pledged to FHLB
No amounts were pledged during the reporting period and no amounts were pledged as of March 31, 2021.
(4) Borrowing from FHLB
No amounts were borrowed during the reporting period and no amounts were outstanding as of March 31, 2021.
Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A. Defined Benefit Plan
(1)  Change in Benefit Obligation
No significant changes
(2) Change in Plan Assets

No significant changes
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NOTES TO FINANCIAL STATEMENTS

(3) Funded Status
No significant changes

(4) Components of Net Periodic Benefit Cost

Special or Contractual
Pension Benefits Postretirement Benefits Benefits per SSAP No. 11
Current Year Current Year Current Year
to Date 2020 to Date 2020 to Date 2020
a.  Service cost $ 3,250,000 |$ 10,979,041 |$ 437,500 |$ 1,470,794 |$ 5,655,869 |$ 18,958,191
Interest cost 2,670,090 11,428,434 260,046 1,159,529
Expected return on plan
assets (5,500,000) (21,697,620)
d.  Transition asset or
obligation
e. Gains and losses 4,738,561 10,476,159
f. Prior service cost or
credit 19,901 79,602 142,265 569,060
g.  Gain or loss recognized
due to a settlement
curtailment 8,478,085
h.  Total net periodic
benefit cost $ 5,178,552 |$ 19,743,701 |$ 839,811 |$ 3,199,383 |$ 5,655,869 |$ 18,958,191

(5)  Amounts in Unassigned Funds (Surplus) Recognized as Components of Net Period Benefit Cost
No significant changes

(6)  Amounts in Unassigned Funds (Surplus) That Have Not Yet Been Recognized as Components of Net Period Benefit Cost
No significant changes

(7) Weighted Average Assumptions Used to Determine Net Periodic Benefit Cost as of Current Period
No significant changes

(8) Accumulated Benefit Obligation for Defined Benefit Pension Plans
No significant changes

(9) For Postretirement Benefits Other Than Pensions, the Assumed Health Care Cost Trend Rate(s)
No significant changes

(10) Estimated Future Payments, Which Reflect Unexpected Future Service
No significant changes

(11) Estimate of Contributions Expected to be Paid to the Plan
No significant changes

(12) Amounts and Types of Securities Included in Plan Assets
Not applicable

(13) Alternative Method Used to Amortize Prior Service Amounts or Net Gains and Losses
Not applicable

(14) Substantive Comment Used to Account for Benefit Obligations
Not applicable

(15) Cost of Providing Special or Contractual Termination Benefits Recognized
Not applicable

(16) Reasons for Significant Gains/Losses Related to Changes in Defined Benefit Obligation and any Other Significant Change in the Benefit Obligations
Assets Not Otherwise Apparent

No significant changes

(17) Accumulated Postretirement and Pension Benefit Obligation and Fair Value of Plan Assets for Defined Postretirement and Pension Benefit Plans
No significant changes

(18) Full Transition Surplus Impact of SSAP 102

Not applicable
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B. Investment Policies and Strategies
No significant changes
C. Fair Value of Plan Assets
No significant changes
D. Basis Used to Determine Expected Long-Term Rate-of-Return
No significant changes
E. Defined Contribution Plans
No significant changes
F. Multiemployer Plans
Not applicable
G. Consolidated/Holding Company Plans
No significant changes
H. Postemployment Benefits and Compensated Absences
Not applicable
Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)
No significant changes
Note 13 - Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
A Number of Shares and Par or Stated Value of Each Class
Not applicable
B. Dividend Rate, Liquidation Value and Redemption Schedule of Preferred Stock Issues
Not applicable
C. Dividend Restrictions
Not applicable
D. Dates and Amounts of Dividends Paid
Not applicable
E. Profits that may be Paid as Ordinary Dividends to Stockholders
Not applicable
F. Restrictions Placed on Unassigned Funds (Surplus)
Not applicable
G. Amount of Advances to Surplus not Repaid
Not applicable
H. Amount of Stock Held for Special Purposes
Not applicable
Reasons for Changes in Balance of Special Surplus Funds from Prior Period
Not applicable
J. The Portion of Unassigned Funds (Surplus) Represented or Reduced by Unrealized Gains and Losses is: $745.874,974.
K. The Reporting Entity Issued the Following Surplus Debentures or Similar Obligations
Not applicable
L. The impact of any restatement due to prior quasi-reorganizations is as follows
Not applicable
M. Effective Date of Quasi-Reorganization for a Period of Ten Years Following Reorganization

Not applicable
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Note 14 - Liabilities, Contingencies and Assessments
No significant changes
Note 15 - Leases
No significant changes
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
Not applicable
Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A Transfers of Receivables Reported as Sales
Not applicable
B. Transfer and Servicing of Financial Assets
(1) Description of any Loaned Securities
No significant changes
(2) Servicing Assets and Servicing Liabilities
Not applicable
(3) When Servicing Assets and Liabilities are Measured at Fair Value
Not applicable
(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales
Not applicable
(5) Disclosure Requirements for Transfers of Assets Accounted for as Secured Borrowing
Not applicable
(6) Transfer of Receivables with Recourse
Not applicable
(7)  Securities Underlying Repurchase and Reverse Repurchase Agreements, Dollar Repurchase and Dollar Reverse Repurchase Agreements
Not applicable
C. Wash Sales
Not applicable
Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
No significant changes
Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not applicable
Note 20 - Fair Value Measurements
A Fair Value Measurements

(1) Fair Value Measurements at Reporting Date

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value

Cash Equivalents $ $ $ $ $

Exempt MM Mutual Fund $ 33,478,478 |$ $ $ § 33478478

Sweep Account $ $ 16,703,381 |$ $ $ 16,703,381
Bonds $ $ $ $ $

Industrial & Miscellaneous $ $ 19495298 |$ $ $ 19,495,298

Bank Loans $ $ 12,471,169 |$ $ $ 12,471,169
Preferred Stock $ $ $ $ $

Industrial & Miscellaneous $ 1,246,972 |$ $ $ $ 1,246,972
Common Stock $ $ $ $ $

Industrial & Miscellaneous $ 506432254 |$§ 3,803,400 |$ 3135795 |$ $ 513,371,449

Mutual Funds $ 98,286,813 |$ $ $ $ 98,286,813
Total § 639,444,517 |$ 52,473,248 |$ 3,135,795 |$ $ 695,053,560
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D.

E.

)

Fair Value Measurements in Level 3 of the Fair Value Hierarchy

Total Gains and | Total Gains and
(Losses) (Losses) Ending Balance

Beginning | Transfers Into | Transfers Out | Included in Net| Included in Settle- as of Current
Description Balance Level 3 of Level 3 Income Surplus Purchases Issuances Sales ments Period
a. Assets
Common Stock - Industrial
& Miscellaneous $ 3,087,831 |$ $ $ § 47,94 |$ $ $ $ § 3135795
Total $ 3087831 [$ $ $ § 4794 |$ $ $ $ $ 3135795

Policies when Transfers Between Levels are Recognized
The Company recognizes transfers between fair value hierarchy levels at the end of the reporting period.
Description of Valuation Techniques and Inputs Used in Fair Value Measurement

Bonds, structured securities, and surplus notes (other invested assets) are reported within Level 2 of the fair value hierarchy; all of these securities have
direct or indirect price inputs that are observable in active markets. Fair values of these fixed income instruments are based on quoted market prices
where available. The Company obtains at least one price from a third party pricing service or its custodian, which also uses a pricing service. In most
instances, the Company obtains more than one price and evaluates between the pricing sources for any outliers or stale prices. Assuming prices are not
stale and are reasonable between sources, the Company follows a pre-established hierarchy to conclude on which pricing source to utilize.

The pricing services normally derive security prices through recently reported trades for identical or similar securities, making adjustments through the
reporting date based upon available observable market information. For securities not actively traded, the pricing service may use quoted market prices
of comparable instruments or discounted cash flow analyses, incorporating inputs that are currently observable in the market for similar securities. Inputs
that are often used in the valuation methodologies include, but are not limited to, benchmark yields, credit spreads, default rates, prepayment conditions,
and nonbinding broker quotes.

Common stock reported within Level 2 of the fair value hierarchy is FHLB Class B Membership stock. This stock is non-redeemable and is reported at
par, which is considered a proxy for fair value.

The Level 3 financial instrument is a privately held stock whose fair value is determined based on the unaudited GAAP equity per outstanding common
share on a quarterly basis and on the audited GAAP equity per outstanding common share at calendar year end.

Fair Value Disclosures for Derivative Assets and Liabilities

Not applicable

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Statutory guidance requires the disclosure of fair values for certain other financial instruments for which it is practicable to estimate fair value, whether or not
such values are recognized in the statements of assets, liabilities, capital and surplus. The carrying amounts for cash, receivable for securities, accrued
investment income, premium receivables, other receivables, amounts due to/from affiliates, unearned premiums, accounts payable and accrued expenses, and
certain other liabilities approximate fair value because of the short-term nature of these items.

Fair Value Level

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Cash Equivalents $ 50,181,859 |$ 50,181,859 |$ 33,478478 |$ 16,703,381 |$ $ $
Short-Term Investments $ 32,042,778 |$ 32,039,441 |$ $ 32,042,778 [$ $ $
Bonds $1,085,299,944 |$1,041,185,603 |$ $1,085,299,944 |$ $ $
Preferred Stock $ 1246972 |$ 1246972 |$ 1,246,972 |$ $ $ $
Common Stock $ 611,658,262 |$ 611,658,262 |$ 604,719,067 |$ 3,803,400 [$ 3,135,795 |$ $
Other Invested Assets $ 904,588 |$ 619,751 |$ $ 904,588 |$ $ $

Not Practicable to Estimate Fair Value

Not applicable

NAV Practical Expedient Investments

Not applicable

Note 21 — Other Items

A

C.

Unusual or Infrequent ltems

No significant changes

Troubled Debt Restructuring Debtors

Not applicable

Other Disclosures

Assets in the amount of $32,335,382 at March 31, 2021 were committed to purchase mortgage-backed securities in May 2021.

Business Interruption Insurance Recoveries

Not applicable
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E. State Transferable and Non-Transferable Tax Credits
Not applicable

F. Subprime Mortgage Related Risk Exposure
No significant changes

G. Retained Assets
Not applicable

H. Insurance-Linked Securities (ILS) Contracts

Not applicable

The Amount that Could be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or has Otherwise Obtained Rights to Control the
Policy

Not applicable
Note 22 - Events Subsequent

The Company has evaluated all events occurring after March 31, 2021 through May 11, 2021, the date the quarterly statement was available to be issued, to determine
whether any event required either recognition or disclosure in the Company's quarterly statement. No items requiring recognition or disclosure were identified.

Note 23 - Reinsurance

Not applicable

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

A Method Used to Estimate Accrued Retrospective Premium Adjustments
No significant changes

B. Retrospective Premiums Recorded Through Written Premium or Adjustment to Earned Premium
No significant changes

C. Amount and Percentage of Net Premiums Written Subject to Retrospective Rating Features
No significant changes

D. Medical Loss Ratio Rebates Required Pursuant to the Public Health Service Act
No significant changes

E. Risk Sharing Provisions of the Affordable Care Act

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions Yes[X] No[ ]

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year to date:

a.  Permanent ACA Risk Adjustment Program AMOUNT
Assets

1. Premium adjustments receivable due to ACA Risk Adjustment $ 23,242,250
Liabilities

2. Risk adjustment user fees payable for ACA Risk Adjustment $ 120,528

3. Premium adjustments payable due to ACA Risk Adjustment $ 1,339,000

Operations (Revenue & Expenses)
4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA Risk

Adjustment $ 6,085,459

5. Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) $ 30,385
b.  Transitional ACA Reinsurance Program | AMOUNT
Assets

1. Amounts recoverable for claims paid due to ACA Reinsurance $

2. Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability) $

3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance $
Liabilities

4. Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium $

5. Ceded reinsurance premiums payable due to ACA Reinsurance $

6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance $
Operations (Revenue & Expenses)

7. Ceded reinsurance premiums due to ACA Reinsurance $

8.  Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments $

9. ACA Reinsurance contributions — not reported as ceded premium $

Q10.11



Statement as of March 31, 2021 of the We"mark, Inc.

NOTES TO FINANCIAL STATEMENTS

C.

Temporary ACA Risk Corridors Program

|

AMOUNT

Assets

1.

Accrued retrospective premium due to ACA Risk Corridors

B

Liabilities

2.

Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors

Operations (Revenue & Expenses)

3.

Effect of ACA Risk Corridors on net premium income (paid/received)

4,

Effect of ACA Risk Corridors on change in reserves for rate credits

Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons
for adjustments to prior year balance:

Accrued During
the Prior Year on
Business Written

Before Dec. 31 of
the Prior Year

Received or Paid as of
the Current Year to Date
on Business Written

Before Dec. 31 of
the Prior Year

Differences

Adjustments

Ref

Unsettled Balances
as of the Reporting Date

Prior Year
Accrued Less
Payments (Col.
1-3)

Prior Year
Accrued Less
Payments (Col.
2-4)

To Prior Year
Balances

To Prior Year
Balances

Cumulative
Balance from

Cumulative
Balance from
Prior Years Prior Years
(Col. 1-3+7) (Col. 2-4+8)

1 2

3 4

5

6

7

8

0 10

Receivable (Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable (Payable)

Permanent ACA
Risk Adjustment
Program

1. Premium
adjustments
receivable

$

18,154,000

)

$

1,239,292 |$

$ 16,914,708

-

$

2,322,292

A |$

19,237,000

-

2. Premium
adjustments
(payable)

(1,241,994)

(145,078)

(1,096,916)

(84)

(1,097,000)

3. Subtotal ACA
Permanent Risk
Adjustment
Program

$

18,154,000 |§  (1,241,994) |$

1,239,292 |$

(145078) |$

16,914,708

$

(1,096,916)

$

2,322,292

(84)

$

19,237,000 |§  (1,097,000)

Transitional ACA
Reinsurance
Program

1. Amounts
recoverable for
claims paid

2. Amounts
recoverable for
claims unpaid
(contra liability)

3. Amounts
receivable relating
to uninsured plans

4. Liabilities for
contributions
payable due to
ACA Reinsurance
- not reported as
ceded premiums

5. Ceded
reinsurance
premiums payable

6. Liability for
amounts held
under uninsured
plans

7. Subtotal ACA
Transitional
Reinsurance
Program

Temporary ACA
Risk Corridors
Program

1. Accrued
retrospective
premium

2. Reserve for rate
credits or policy
experience rating
refunds

3. Subtotal ACA
Risk Corridors
Program

$

Total for ACA Risk
Sharing Provisions

$

18,154,000 |$  (1,241994) |§

1,239,292 [$

(145,078) |$

16,914,708

$

(1,096,916)

$

2,322,292

(84)

$

19,237,000 |$

(1,097,000)

Explanations of Adjustments

A
B

Revised data received.
Revised data received.

(4)

Not applicable

Not applicable

ACA Risk Corridors Receivable as of Reporting Date
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NOTES TO FINANCIAL STATEMENTS

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A Change in Incurred Losses and Loss Adjustment Expenses
The Company's December 31, 2020 reserves for incurred claims and claim adjustment expenses attributable to insured events of prior years of
$323,543,322 have decreased $35,708,364. Because unpaid losses are estimated based on past experience and accumulated statistical data, the
Company's actual benefit payments have varied from the original estimates.

B. Information about Significant Changes in Methodologies and Assumptions

There have been no significant changes in methodologies and assumptions used in calculating the liability for unpaid losses and loss adjustment
expenses.

Note 26 - Intercompany Pooling Arrangements
Not applicable

Note 27 - Structured Settlements

Not applicable

Note 28 - Health Care Receivables

No significant changes

Note 29 - Participating Policies

Not applicable

Note 30 - Premium Deficiency Reserves

No significant changes

Note 31 - Anticipated Salvage and Subrogation

Not applicable
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7.1

7.2

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes|[ ]

If yes, has the report been filed with the domiciliary state? Yes [

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes|[ ]

If yes, date of change:

No[X]
1 No[]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes|[ ]

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group? Yes|[ ]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

1 No[]

No[X]

No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes|[ ]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

No[X]

1 2
NAIC
Company

Name of Entity Code

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016

N/A [X]

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/29/2018

By what department or departments?
lowa Insurance Division

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes|[ ]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes|[ ]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes|[ ]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

NA[X]
NA[X]

No[X]

No[X]

No[X]

1 2 3 4 5
Affiliate Name Location (City, State) FRB 0CC FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [X

a) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
c) Compliance with applicable governmental laws, rules and regulations;

(
(
(
(d

)

b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
)
)

The prompt intemal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes|[ ]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes|[ ]
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9.31

10.1
10.2

1.1

11.2

13.
141

15.1

15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[X] Nol[ ]

If yes, give full and complete information relating thereto:

The Company participates in a bilateral repurchase agreement with Bankers Trust (the Bank). The repurchase agreement is an obligation of the Bank to repay the Company the principal
amount invested by the Company with interest upon demand by the Company. To secure the obligations under the repurchase agreement, the Bank grants to the Company an undivided
security interest in certain United States government securities having a market value equal to at least 102% of the principal amount invested. The United States government securities
comprising the collateral are at all times owned by the Bank: therefore, this collateral is not recorded on the company's statutory Balance Sheet. Since the repurchase agreement matures
upon demand, there is no asset-liability mismatch.

Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol ]

14.2 If yes, please complete the following:

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 545,909,177 618,816,740
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 545,909,177 $ 618,816,740
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] NA[X]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon BNY Mellon Center, 500 Grant Street, Pittsburgh, PA 15258
Bankers Trust Company 453 Tth Street, Des Moines, 1A 50309

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].
1 2
Name of Firm or Individual Affiliation

NISA Investment Advisors, LLC U
Wellington Management Company LLP U
William Blair Investment Management, LLC. U
BlackRock Financial Management, Inc. U
Metropolitan West Asset Management LLC U
Pyrford International, Ltd. U

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[X] Nol[ ]
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets?

Yes[X] No[ ]

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
107313 NISA Investment Advisors, LLC 549300L11G2JOW7XNY28 SEC NO
106595 Wellington Management Company 549300YHP12TEZNLCX41 SEC NO
LLP
173961 William Blair Investment Management, | 549300VQX7UKO60A7X27 SEC NO
LLC.
107105 BlackRock Financial Management, Inc. | 549300LVXYIVJKE13M84 SEC NO
104571 Metropolitan West Asset Management | 5493004MDKGXCO001Y283 SEC NO
LLC
105646 Pyrford International, Ltd. 549300N5W87B2ISAUG48 SEC NO

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:

20.

21.

By self-designating 5G| securities, the reporting entity is certifying the following elements for each self-designated 5GI security:

a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.

b.  Issuer or obligor is current on all contracted interest and principal payments.

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is

shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities?

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an

NRSRO prior to January 1, 2019.
d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned

by an NAIC CRP in its legal capacity as an NRSRO.
f The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?

Q11.2
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Statement as of March 31, 2021 of the We"mark, Inc.

2.1
22
23
24

GENERAL INTERROGATORIES (continued)

PART 2 - HEALTH
Operating Percentages:

1.1 AGH JOSS PEICENE ....veieveiieeicticie ettt bbb st b 44 s sS4 R b sER AR £ AR bR R AR R bbb en 75.7 %
1.2 A&H COSt CONAINMENT PEICENL .......oviiiiieieiecteie ettt b b2t £ s s 244 s AR bbb bbbttt 0.7 %
1.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES ........cvuiuiuiiieiieeicieies sttt sttt bbb bbbt s bbb e b st bbb bbbttt s bbb 111 %
Do you act as a custodian for Nealth SAVINGS GCCOUNES? .........cviuriririrrieisiense e se et et e es e s s en st ees Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health SAVINGS GCCOUNTS? .......vuiurierirrirririsiisse ettt s bbbt Yes[ ] No[X]

If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two States?...........ccoeveeveiveecciieee e Yes [X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the

state Of dOMICIE OF the TEPOMING BNEILY?.........cveveiceeie ettt ettt bt st b et s bbb bbb st s bt s st en s s s e s e s snneenes Yes|[ ] No[ ]

Q12
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Statement as of March 31, 2021 of the Wellmark, Inc.

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
NAIC Effective Date of
Company Domiciliary Type of Reinsurance Certified Reinsurer Certified Reinsurer
Code ID Number Effective Date Name of Reinsurer Jurisdiction Ceded Type of Business Ceded|  Type of Reinsurer Rating (1 through 6) Rating

NONE




Statement as of March 31, 2021 of the We"mark, Inc.

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
2 3 4 5 6 7 8 9 10
Federal Life and
Employees Annuity
Active |  Accident Health Benefits| Premiums and|  Property/ Total
Status | and Health Medicare Medicaid CHIP Program Other Casualty Columns Deposit-Type
State, Etc. (a) Premiums Title XVIII Title XIX Title XXI Premiums |Considerations| Premiums 2 through 8 Contracts
1. N | L [ [ | | e | s | v [ e,
2. N | L [ [ | | e | s | e[ e,
3. N | L [ [ | | e | s | v [,
4. ceeN | L [ [ | | e | s | e [ e
5. N | L [ [ | | e | s | v [ e
6. Colorado.......c.cccorerrevrreririinnen.CO | o Naore s | e | v | ceeeeessseneenesnes | e | eonsensesnsseneenees | veenesnsennensssnnns | eonernsensensensnennensQ. | verneneennenennns
7. Connecticut........cocovvvreniinnenne. CT | e Naore s | e | rerreerenssnnenes | ceeeeersieneeneines | creinsennensesnnens | eonsensesnsseneenees | veenesnsennensnnnns | eonerneessensensnennensQ. | vereensennensnnn
8. Delaware N e L [ [ | e | e | seeeeneneseenennnnes | eveeneenseenennneenenneQ [ e
9. District of Columbia N e L [ [ | e | e | seeeeneneseenennnnes | sneeneeneenenneeenerneQ [ e
10. Florida N | L [ [ | | e | e
11.  Georgia N
12.  Hawaii. N
13. Idaho... N
14.  lllinois.. N
15. Indiana. N e L [ [ | e
16. lowa. O ..57,427,250 |....
17.  Kansas N | L [ [ | e
18.  Kentucky e L | s | s | e | s | s | soenesinsneneneneen0 [ e
19, Louisiana........cccevevrerreenennennen . LA | Nuoie e | e | veeseeeersssnnnenes | seeeeensseseenssens | eonsensemnsssssnsens | eonsenssssssenseennes | veensssnesssssnsenns | seneennessessessssensensQ | vevseensesseensnnns
20. Maine.....cocoovevenrenenisreneenn . ME| Lo Nuvie e | e | veeeenenssnnnenes | seeeeensseseenssnns | eonsenseensssssnnens | eonssenssssssesseennes | veesssensessessnsenns | seneennessessessssensensQ | vevsenmenseensnnns
21. Maryland N L | s | [ | e | nsneeesssseens | e | coneresinsoneneneneen0 [ e
22. Massachusetts N L | s | [ | e | e s | e 0 [
23.  Michigan N | L [ [ | | e | seeseenssesessssnnnes | sneenssessenesnsennenneQ | e
24. Minnesota.... N L | s | [ | s | e e | e [
25.  Mississippi... N | L [ [ | | s | sessenssesessnnes | snensnsesnnenenneQ [ e,
26, MiSSOUTM.......covrvvrririrrereneeen MO | Lo Neore e | e | e e e | | e | coenneenenenenQ | v
27. Montana N L | s | [ | s | e s | e 0 [
28. Nebraska N L | s | [ | s | e s | e 0 [
29. Nevada.....covvevernrcnecneeec NV | L Nucie e | e | nereressseseens e | e | onseseenenessesenens | ernsnensensesnnnens | conervensnsnenenennen0 [ e
30. New Hampshire........cccccovvvrrinnnne NH [N s [ [ | e | seeeensiesessssnnses | nesessesssssssssenes | srsessessessessssens | sevessensensnnsennns0 [ ovnnenensnnenns
31, New Jersey.
32.  New Mexico
33, New YOrK.....oocooerenercriniennes
34, North Carolina
35.
36.
37.
38.
39.
40. Rhode Island...
41.  South Carolina
42.  South Dakota.. ..14,132,178
43. Tennessee...
44, Texas...
45. Utah....
46. Vermont...
47. Virginia....
48. Washington.
49, West Virginia..........cooeoverrirernnnnn.
50. Wisconsin
51. Wyoming
52.  American Samoa.........c.ccereeee AS | Lo Nuore s | e | e | ereeeerseseeneines | cneinsennensesnnens | eonnensssnsseneenees | veenesnsensennesnnns | senernsensensensnennensQ. | verneneennennnn
53, GUAM.....ccovvvcrirercrereneen. GU Neore s | e | rerreereisissenes | eeeeeesseseeneines | cneinsenensessnens | eonsenseensseneenses | veenesnsensenssnnns | senernsessensenssennensQ. | verneneenennnnn
54.  Puerto RiCO.........ccorevvenireneen. PR | o Neort s | e | e | eeeneensieneeneines | cneinnennensssnnens | eonnensesnsseneenees | oeenennennenssnnn | conernsensensennsenensQ. | vernenesenen
55. U.S.Virgin Islands.........c.ccocoeeee VI | o Neore s | e | e | ereneenseseeneiees | e | eonneneensseneenees | oeensensennenssnnn | cnernsensensensnennensQ. | verneneeennenn
56. Northern Mariana Ilands.........MP | ..Noo [ | e [ [ | eeeeissssensinens | veessseesensseseens | eenseeneesssensennens | cvenernsensensessnerneQ [ eonenienenenns
57. cCAN | LN e L [ [ | e | eesessensessseneens | seseenesesessennnes | svenennsennenseinenenneQ | e
58. Aggregate Other alien.................. XXX | e 0] s [ I [ I [ I [ I [ I (U1 [P [ I 0
59. Subtotal .XXX..|.608,886,612 | ....c.covvrvrnenn (01 (V1 01]..57,427,250 | .coovvvveeenend (V1 0] 666,313,862 | ...coovvvvrrenen 0
60. Reporting entity contributions for
Employee Benefit Plans................... XXX | eeernnnnnnsinnennnee | serenennsennenssnnes | ernsennensnssesnnens | esnsennesnsensesnes | onesseenesssesnsenns | eenserserenssnnennsns | nessnssnseseenneenes | eoesssenessnsansessnead (]
61. Total (Direct Business)..................... XXX.. | 608,886,612 | .....cvevnvne. (O] [ (O] [ 0]..57,427,250 | ....coveenncnd (O] [ [V 666,313,862 | ....ocovrenend 0
DETAILS OF WRITE-INS
580071, .o | reeenenne | eeseneenesenseeneens | seeeessiesesesnnnes | seressesesssssssenes | seessesnsteseensinns | eenetesenessssenens | eesensessnsesseenees | oeenesessensessnenn | senesssessensesnssennensQ | vereeesennnnnennns
58002, ..vuveeereeereeeireieeeiseeeenseneeseesesnseens | neresens | eeseneesssensenesns | seseesssssessssnnes | seressesessssssseses | sressessssesessesens | senssesessessssnnens | eesensessssesesnens | seesnssessessessnenns | senessnessensesnssensensQ | sereeseseniennnnns
58003, .o | rerenenns | eeeneesssessenenns | sesseessssnesssnnnes | seressesessssssseses | sressessssesesnesens | senssesessessssnnens | eesensessssessesnees | soeenesensensesssenns | seneessessensnsnssensensQ | vereeseseniennnnns
58998. Summary of remaining write-ins
for line 58 from overflow page..........ccccovvvvcvns | cvirerevnicinnad {1 {11 {01 {01 {01 I {01 I [0 {01 0
58999. Total (Lines 58001 thru 58003 plus 58998)
(Line 58 @DOVE). .....cvurirrriniiriicriniisnisisisninnes | ceersissnennenas 0 [ oo 0 [ o 0 [ e 0 [ e 0 [ oo 0 [ e 0 [ e | i 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG..........cooovvvvvvvvvmvvienee. 2 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state .................. 0 Q - Qualified - Qualified or accredited reinSUrer............c..coevereereniiine 0
N - None of the above - Not allowed to write business in the state........ 55
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Statement as of March 31, 2021 of the Wellmark, Inc.

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

WELLMARK, INC.
(FEIN 42-0318333)
NAIC CO. CODE 88848 |A

SOLE
MEMBER

THE WELLMARK
FOUNDATION
(FEIN 42-1368650)
CHARITABLE
FOUNDATION

100%
OWNERSHIP

i

MIDWEST BENEFIT

(FEIN 36-3436608)
INSURANCE AGENCY

CONSULTANTS, INC.

WELLMARK
HOLDINGS, INC.
(FEIN 42-1254496)

HOLDING COMPANY

FIRST
ADMINISTRATORS,
INC.

(FEIN 42-1287807)
THIRD PARTY
ADMINISTRATOR

WELLMARK OF

SOUTH DAKOTA, INC.
(FEIN 42-1459204)
NAIC CO. CODE 60128 SD

WELLMARK HEALTH
PLAN OF IOWA, INC.
(FEIN 42-1455449)
NAIC CO. CODE 95531 |A

75%
OWNERSHIP

UNIVERSITY OF IOWA
HEALTH SYSTEM
(FEIN 42-1431503)

50%
OWNERSHIP

MERCY HEALTH
NETWORK, INC.
(FEIN 42-1478417)

16.25% 50%
OWNERSHIP OWNERSHIP
Y h 4
WELLMARK SYNERGY WELLMARK VALUE
HEALTH, INC. HEALTH PLAN, INC.

(FEIN 37-1800647)
NAIC CO. CODE 15935 |A

(FEIN 38-3988543)
NAIC CO. CODE 15934 1A
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Statement as of March 31, 2021 of the Wellmark, Inc.

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 1 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
0770 | Wellmark Group............ccven. 88848... |42-0318333.. Wellmark, Inc Wellmark, INC......coeveveerereirieieseieieseeseiseiens | e N
0770 | Wellmark Group.... 60128... |42-1459204.. |.... Wellmark of South Dakota, Inc . | Wellmark, Inc.... ..| Ownership. ...100.000 | Wellmark, Inc.. N
0770 | Wellmark Group..........c.ccvene 95531... |42-1455449.. Wellmark Health Plan of lowa, Inc Wellmark, INC.....cocvevrieerieeseee e Ownership......... ....100.000 [Wellmark, INC......cvuevrvererrenrreieiseieieiseiesesieiens | enees N
0770 | Wellmark Group..........c.ceeeue... 15935... [37-1800647.. | ..evvrrrrrerrirns | evereererreernnins | reereeenesseseesnesnnes Wellmark Synergy Health, InC..........cccooverrurnnnee. Wellmark, INC.....vveviererecreerceeene Ownership......... |...... 75.000 | .o sssee st sesensens | ceeees |\ PO
0770 | Wellmark Group............ccven. 15935... [37-1800647.. | ..cocvvvrrerirris | vrrerreireienenss | erversersneieennienaes Wellmark Synergy Health, InC..........cccccvvrrnnnee A University of lowa Health System..................... Ownership......... ... 16.250 | ivivereieiereeice et | e N....... LI
0770 | Wellmark Group............ceeeu.... 15934... [ 38-3988543.. | ..o [ errererreirieins | e Wellmark Value Health Plan, Inc...........cccco..... A A Wellmark, INC.....vovvrerrerrereereeeeens Ownership......... |...... 50.000 | .o | e N..ooos 2
0770 | Wellmark Group............ccven. 15934... [ 38-3988543.. | ....covveriris [ vrrereiveieienns | erveriesieieesniennn Wellmark Value Health Plan, Inc............ccccc...... A A Mercy Health Network, INC........cccccovrverriveinnnen. Ownership......... |...... 50.000 [ .eveieeieieieieseese s | e N....... -
........ Wellmark Group..................... |00000... | 36-3436608.. | .......ccccccoveres | cerrrrerrrrererees | cevereererereenennnnnn. | Midwest Benefit Consultants, Inc cevereveeens | Ao | DS |Wellmark, INC..eecececceee . | OWNEIShip.......... |....100.000 | Wellmark, INC......c.cvecvveevevcrieeseeeeeeeeeeeeens | oY e [
........ Wellmark Group..........cccoceeve. |00000... |42-1254496.. | .....covvevres | cervrrerieisiienins | eveveienreseenennens | Wellmark Holdings, INC......ovvvevcvcvevcecsieecenns A | DS [Wellmark, INCeevececeveeeccceecssenenn. | OWnErship......... ....100.000 |Wellmark, INC......vveveeivrvereveeieseeneieessenenns [ vevee Yoo | vevevieiienns
........ Wellmark Group..................... |00000... |42-1287807.. | .....cecevcveveves | cevvrverveisirerens | evvevereiierverennennen.. | First Administrators, INC........cvveevcveecvcecsieeees [{Avcieies | DS [Wellmark, INCeeceecvceccccececceeeceeenn. | OWnership......... |....100.000 |Wellmark, INC.......covecvivevciveveierecreieeeeeeieeens [ eeee Y e | e
Aster Explanation
1 This entity is 75% owned by Wellmark, Inc., 16.25% owned by the University of lowa Health System, and 8.75% owned by other health care provider systems. Each party has voting rights.
2 This entity is 50% owned by Wellmark, Inc. and 50% owned by Mercy Health Network, Inc. Each party has voting rights.
3 Wellmark, Inc. is the sole member of The Wellmark Foundation.




Statement as of March 31, 2021 of the We"mark, Inc.

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response
1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? YES
Explanation:
1.
Bar Code:

Q17



Statement as of March 31, 2021 of the We"mark, Inc.
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, MISCEIIANEOUS ASSELS.......ocvuiviieiictcieieieissi ettt ss st s e ssenans | oevsssessessssnnsns 2,232,990 | oo 1,693,505 | ..o 539,485 | oo 552,941
2597. Summary of remaining Write-ins for LINE 25........ciiieieiiieseiisiississiesseissiesessssessesesssssnsenes | sersssessssssssnsens 2,232,990 | oo 1,693,505 | oo 539,485 | oo 552,941
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Statement as of March 31, 2021 of the We"mark, Inc.

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHOK YEAI.........cuririererieiecireire sttt ssesssssssssssessessnes | sressessssssssnssessnssnssesens 141,227,449 | oo, 148,365,151
2. Cost of acquired:
2.1 Actual COSt @t tiME OF ACGUISIION. .........vvrveererireiirissrerieisiie sttt st ss st ss st s st ensanes | 4essessessssasssnssessassasssnssessassnssnssestassne | ssessssnsssssnssassusssnssessnssnssnssessensanssnes
2.2 Additional investment made after @CUISIION. ........c..cuiiiiiiiecsce sttt eses | ebssssstess et s tes st en e nses (172,162) | oo (189,527)
3. CUIrent Year Change iN BNCUMDIANCES.........c.evurerereirereeeeisessesssseseesessessssssessessessssssessessesssss st essassssssessassesssnssessessassssssessasses | esssessossosssnssessessansssssnssassansnssessessanss | sssessossssssessessassssssessassnsssssessassnssnssns
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment FECOGNIZEM............vrurirriiuririeirie et essines | sereeeesssesessstessesssses s ssssssesssesnsennes
8. Deduct CUIrent YEar's ABPIECIAHION. ..........cv.cvevieeicicisete ettt bbbt s s bes s b s saessens | sbessssssessesssssssassesnssntenaas 1,578,907 ...6,948,175
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). 139,476,380 ...141,227 449
10. Deduct total nonadmitted amounts...........cccccoeueverereiriercinenns 31,656,380 | ..o 33,407,449
11, Statement value at end of current period (Ling 9 MINUS LINE 10).........cccveriuiiireiiiiisisieieiesesseseesessessessssssssssssssssessessssanes | srssssssesssssssesessssessessens 107,820,000 | ..ovvvrererererenans 107,820,000
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHOF YEAI.........c.ovuerererirerereinrirereineirrinieees | cereeseessseesessessseee s ssessesssesessesens L0 OO
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and Other...........coovvreerrrienrnrrninenereeeseeneennd T
4. Accrual Of dISCOUNL.........coevieeireiciscie et N ) W B T
5. Unrealized valuation increase (deCrease)........cccvvenrnrrnrrnenrrrerncnsrrcrerec i Nl Nl M U ...
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points and commitment fees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | cocooisrsririisnnrnnississssnessessesseenens 0 | oo 0
12, TOtAl VAIUGLON GIOWANCE. ..........cveiveieieictcicicte ettt bbbt b s a s b s ss st s s s s s st essesens | aebsssssssssssssessesasses st st ensessntensessesnses | oebssessssstessessssansasses et ansessessntensesntan
13, SUDLOtAl (LINE 11 PIUS LINE 12)...euveveiieieisiteieisetet ettt ettt st s st s st et ss et st s s b s s ssn s saessesnsanes | sbssssssssnssssessnsantessessnsensasasssnesnsenans 0 | oo 0
14, Deduct total NONAAMILIEA BMOUNLS............coiiiieeieiiiteieie ettt s e ss s st s b b s s s b s ssesnsssns | aebessesssssssssessessnsesssssstessesssbensessssnses | oebssesssssstessessstansessessnsansessessntensesntan
15. Statement value at end of current period (Line 13 MINUS LINE 14)........ccccciiiiieiiieiiiiceiiceesieetssesie s sssssae s ssssresens | sresessssessssssesessssssessssesessssssesssssesns 0 | oo 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI.........cieuiieireiiiiiciieireiesieie ettt ss et s st ssnss | essstessessssessessessssnsesas 160,365,224 | ....oovvverrererereeins 77,156,507
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ........c.eviiiiieieiiceieceis ettt se s esseses | stebsessntessesssbensessesssansenses 2,700,000 | .ooovreriirrieereieneeis 76,200,000
2.2 Additional investment made after @CGUISIION. ..ottt ssessnaes | stesssssssesessssessesesssssassesssanees 21,875 | oo 1,951,740
3. Capitalized deferred INtErESE ANA OB ..ottt b bbb st s bents | setessesssbessessesss st e s e b snbes e s s bessessesnsns | sesestessessstesses s b esse s e b st st sse s s sens st
4. ACCTUAL OF QISCOUNL........eoevicvtes ettt bttt s a et bes s st n s s b sssaesas s ssessesnsnsens | sesbessessssosssssessnssssessesistessesntesesss DD | sessessessesssessessssessessesssssssessssnsas 127
5. Unrealized valuation increase (decrease). ...5,323,643
6. Total gain (I0SS) ON GISPOSAIS..........cevuevcreieeicieec ettt ettt s bbb a e st s s bbb b s s s s s s s sses s tastessnsanes | svsesassassessssassessssssessesassnsesessssssnaenas ..229,720
7. Deduct amounts received on disposals............. ..396,513
8. Deduct amortization of premium and AEPIECIAHION.............ccvuevcviiei ettt s senes | svsessssssses et ssses et s sessesessssesessssssnaesas
9. Total foreign exchange change in book/adjusted carrying value...
10. Deduct current year's other-than-temporary impairment recognized ..100,000
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... . .170,037,392 | .. ...160,365,224
12. Deduct total NONAAMItIEA BMOUNTS.........c.iuieiieireirrieieeise ettt s s sensessesnsanss | siesssssssessesssssnsassessssassanse 7,499,063 | ..o 7,810,789
13. Statement value at end of current period (LiNe 11 MINUS LINE 12).......veiuiiiueiiiiciisiiisiietcissieseisstesessstssssssesssssssessssssessesnes | ersssassesssssssessessssassessees 162,538,329 | o 152,554,435
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOF YEAI..........c.ciueieicieirieieeieete e sesssiens | evsesesssssesessssesseseens 2,141,405,318 | oo 1,986,275,257
2. Cost of bonds and StOCKS ACQUIMET..........c.vvveivececeeieicteee ettt s s s st es s s s sssanans | sessesssssesssssssessesenssseses 339,646,664 | .......cocevviereiiennes 764,025,395
3. ACCTUAL OF QISCOUNL.......vuiviieiicicieitcictsie ettt sttt bbb s bbb sttt s bbb n s s b s nsensenns | Hbebsssntessessntensessesnsensessesaes 902,294 | ..o 6,764,296
4. Unrealized valuation iNCIEASE (ECIEASE).........c.cverieeirrierietes et sttt s bbb sse s ssss s besaesssbnsessssanss | evesssssssssssssssessesnsaseeses 82,975,495 | ..o 46,041,328
5. Total gain (I0SS) ON QISPOSAIS.........cevueviviiericiiisiie ettt ettt bbb st s st n s bnaebsnss | ssebsssestessessntenses e snsasans 22,299,360 | ..ooverirreieieiesieeiaes 34,974,095
6. Deduct consideration for bonds and StOCKS dISPOSEA Of..........c.cueveeiriiirieiriee ettt s bt esssssns | seessssssesssssssessessesssenes 306,276,166 | ..ovvevrererercrerieiennd 690,023,424
7. Deduct amortization Of PrEMIUM..........ccieieiiieieieesie ettt sttt bbbt es st ensessbnaas | sbebsesssessessssnsassesssssnsenei 2,782,833 | oo 11,557,339
8. Total foreign exchange change in book/adjusted CAITYING VAIUE...........cc.eveevriieeieiceeeetce et tes s es s sssasssesss | evnsessessssssesssssssssssssasens (4,379,680) | vecvvvvreerererreriereriereians 11,416,561
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.euuiurruiuurieiirei ettt esaas | fessessssssessessestesessssessessestessessestensnes | siestsssssssessassssssnssassnsssnsan 6,570,137
10. Total investment income recognized as a result of prepayment penalties and/or acCeleration fEeS...........ovveviereeiveeeeeieies | coereeiiierisesessisesseenesnnas TT2T2 | oo 59,286
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10)..........ccceuveriuririieieieieiesseeeiesiens | cvvevesresesissesse s 2,273,867,724 | ..o 2,141,405,318
12.  Deduct total NONAAMItIEA BMOUNTS...........coveiiiieieiciie ettt en st b st es s sensans | stsessstessessssssassessnssnsasae 50,852,439 | oo 41,112,902
13. Statement value at end of current period (LinNe 11 MINUS LINE 12)........ciuiiiiiiiiiieiiieisietee ettt ssssssesssssensans | eresssssessssissssssssessseas 2,223,015,285 | ..o 2,100,292,416
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Statement as of March 31, 2021 of the Wellmark, Inc.

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

Book/Adjus:ed Carrying Acquisitions Dispozitions Non-TradiA;g Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1o NAIC 1 (@)t sestsessssenis | oeesisesessessessssensd 671,980,125 | ..ocvvvrrrcrirnens 356,115,549 | ..ooovvvererircriinens 313,862,609 | ....coorvrererirrriinens (1,664,606) | .....ocooonrvrrrrernenn T12,588,459 | ...oooivirriririciieerieciseninnenes | cresensiesssssss s s | s 671,980,125
2. INAIC 2 (@)-vreerirerirerieriieeiesssesssesss sttt nenes | eeesteses s 252,120,857 | c.oovvrvrerercrieriins 34,541,830 | vvverinriis 17,170,782 | oo 1,800,150 | covooveerrrrrcrirnens 271,292,055 | ...oovvverrirmirieeieerieesieninenes | cresesssesssseni s | s 252,120,857
3. NAIC 3 (8)eurerurrirerriieeeiei ittt | eereseesi s 27,737,547 | v, 4,963,588 | ....coovrrrrrieriiirinnns 516,889 | ..o (761,527) | oo 31,422,719 | | e | e 27,737,547
4. INAIC 4 ().veeerireircrieriiesisees sttt nenes | cesnesi et 20,847,031 | .oovorvererierieriensiesesennienes | e 724,881 | oo 1,267,086 | ...ooorerrrrrrrrernnnnne 21,389,216 [ ovoovrirciirieesierieenienisnnes | eerieneni st | e 20,847,031
5. INAIC 5 (8).euverereerirrnieriseriiesesessieess st sesienes | aeeseneninnesneninssenenes 7,698,683 | ..oovvvrrerrrirriens 8,243,877 | oo 395,978 | oo (1,303,955) | .ovovvcvernrircrereinne 14,242,827 | ..o | coneeriersesi s | e 7,698,683
B, INAIC B ()..vevurerereenrireriierisensiesssesis s eest st esssnenes | sessnssssessssnssessssenes 13,847,302 | ..o 10,044,255 | ...oovvvvinrnnniirinciinns 403,877 | oo (ATTT12) | o 22,309,988 | ... nnes | e s s s | ereenne s 13,847,302
7. T0tal BONGS......ivorieiiiiiicrieiiesess s essssenesnnnes | enesseessscnsssnsseseneens 994,231,545 | ..o 413,909,099 | ..o 333,075,016 | oo (1,840,584) | ....vvevrriniis 1,073,225,044 | ..o 0 s O I 994,231,545
PREFERRED STOCK
8. INAIC Tttt | et TATBATO [ veoeiicerrieeiesrieesiesseesens | ceesessinessse st | seresesessesssssesseessesenens (229,198) | v.oovvrrrrerrrierirenens 1,248,972 [ oooovieccriseeeseeeeniesiseenes | seeeeeni st | et 1,476,170
9. INAIC 2. | 48Rt R Rt | eRL R R R e | eeeL LR | Sheb iR | et 0 [t [ e | et
10, NAIC 3uaiiiiei et s st | oeehts b bt sttt | SRk RS R | ek s R | Hhee Rt bRttt | e 0 [ erereeeierieenieres s [ et | st
1.
12, NAIC Bttt | eeehes bRttt | et Rt | et iRt | Hheee Rt | ettt 0 [ [ e | et
13, NAIC Bttt | et 808,147 | ovouieeiiieeiesininenssesissnnsseneess | cesseensssseseenesenssens s snnntes | rseenssenss st et ens st nnn e | ceiens s e 808,147 | .veviieeiriiriiisenisirisenisnnnieneies | cressesesene st | enssenns e 808,147
14. 2,284,317 | 0 (229,198) 2,055,119 2,284,317
15, Total Bonds and Preferred SOCK..........uuuieiiminirminsenissnresssisssnenees | conressesssnessesecnes 996,515,862 | ..ooveeiriiiriiniens 413,909,099 | ..o 333,075,016 | ...oovrvvrencriririinens (2,069,782) | ...ovverrriiriinns 1,075,280,163 | ..o 0 ] s O IR 996,515,862
(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 18§.....32,039,441; NAIC 2§......... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S.......... 0; NAICGS.......... 0.




Statement as of March 31, 2021 of the We"mark, Inc.

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ual Interest 4Collected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......0ucmiiiereeeeeens | e 32,039,441 | ..o 20,0, GO RRTURS FOVOPTRRN 32,037,850 | ...eerieeerreireieieireieeitnenee | et
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT VAT ..........cuuuureieriseereieeeeeeteesssieeseesssteesse e ssesssssssssessstessssssssss | stessesssssssssssassssssessesssssanes 15,328,572 | oo 7,386,854
2. Cost of short-term INVESIMENS ACAUITEH. ........vueireiricieie et ssanses | sesessstessessssessessesensessessnsns 45,274,926 | ...ooovverereieeseieineens 56,744,473
3. ACCTUAL OF GISCOUNL........eveeeceeeeee ettt ettt se ettt as et e st seessnanessssetesanssenssnsstasasssasssnassasessnsns | etesesssssssnsssensssesasnessensntesananans 3,636 | oo 24,959
4. Unrealized valuation iNCTEASE (AECTBASE)........vvrreuireireisiisiseiseisssesseisssssesesss st sssesses s s st et estesebsssessessssessessessnsassesnns | 4ssesssssstessessssessessssssassessnsassessessstessesins | sbsssssessessnssssessessstessesssassessesnsassessnsans
5. Total gain (I0SS) ON GISPOSAIS........cuuvurerrerrireiiereeiseiseessseseseesesssesss e essss et st sss e ss s ses s s s ess st s s ss st st s sses st st anssessns | sesessssssssssssasssssessessanssnssessassnsnnens 533 | e 10,873
6. Deduct consideration reCeived 0N dISPOSAIS..........cccvuiueuiieiriiiieieieissie ettt ss st sntessenas | eesssestesesantes et en e aen 28,568,226 | ..o 48,838,587
7. Deduct amMOrtiZation Of PIEMIUM.........c.cuivererereirererreseseesssessessesessesssssseesessssssss e ssess st ssessess st sns e ssessesssnsses st esssnssessessanes | £essussssssessasssssnssessessanssessessassansnssnssasss | sesessessssusssessessanssnssnssasssnsnnssessessnssnssns
8. Total foreign exchange change in bOOK/AdjUSIEA CAMYING VAIUE...........ccvueiriiiiriieicieieie ettt tessessssnsans | ersessstessessssssessesss st ssessstessessssessessesss | ebsssssessessstessessssessessessssessesssssnsassesnsas
9. Deduct current year's other-than-temporary impairment FTECOGNIZEA. ...........euuruiurirriiiriieieireeeisssee e sseesssssseesesessesss | esesssssssessssessssesssssnsesessssessesssssnsessesss | nessessssessessssassessesensessessnssssesssssnsassessneas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9).........ccccevreiierrireieriesieesesseeienes | oo ssssnees 32,039,441 | oo 15,328,572
11. Deduct total NONAAMItIEd @MOUNLS.............iiuiiiiiiii bbb | 08088t | Sobinss bbbttt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c.vuiviiiiieiiiicieiiieieesses ettt sissssssessasnsenas | oorssiesssssessessesssssssessnssneas 32,039,441 | oo, 15,328,572

Qslo3




Statement as of March 31, 2021 of the We"mark, Inc.

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C -Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

QSI104, QSI05, QSI06, QSI07



Statement as of March 31, 2021 of the We"mark, Inc.

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 O PHIOr YEAI.........c.vvrrererririieriseieieessessesseessesssssssssesssssssssssessens | sesessessassssssesssssassassssssessassansans 71,500,373 | oo 87,753,643
2. Cost of Cash eQUIVAIENTS ACQUIME............ccevevieeieeicreee ettt sse s ssb s s st s e bensssaens | essessssssessnssssesssnsesassessnsans 627,813,526 | ...covvcrereriereeeeee 1,850,415,271
3. ACCIUAL OF QISCOUNL........cvovieiece ettt ettt sttt ae s b s s sessssntas | oebasbessssassssessssssessae s st st es et st eseebares 3,679 | oo 21,499
4. Unrealized valuation iNCrEASE (ABCTEASE).........euuwrrerereerersrisiseisesiesssessessessssssssssesestesssssssssessasssssssssessesssssssssesss | £essssssessessassssssessessasssnssessessasssnssessessansnssess | sesesssnssessossusssessessasssnssessessassnssessesssssnssnses
5. Total Gain (I0SS) ON GISPOSAIS..........civeevrerirereiiiiess ettt s b s s s s s s st b st s bssesssssssssaessns | ebessesssssssssssssesssssssessss st esses s snseseesananns T5 | e 2,702
6. Deduct consideration received 0N ISPOSAIS............ccccviviueiiicieiiiei ettt sssssessnaess | ebsssetesessaesssssesessnsssebesssaena 649,135,794 | oo 1,866,692,742
7. Deduct amOortization Of PIEMIUM..........c.iiuiieiiirieieis ettt s s b st b b ensens | 44ssessesessessessetesse s e b e s s st s s s e s ses st essesnsent | Heesssessnsassessesantenses e s st e s bt n s s st en st
8. Total foreign exchange change in book/ adUStEd CAMTYING VAIUE...........coieiiriieieiieieiesiisseessie et sees | sressessssssesessstes e b st bt ssesses st essesssent | sessessesssssssessessssessesesesses e bsnsessessessnsensesnsas
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cuvuiveiieiiiiieieieeie e essieseeeies | eressesssssssessssssessessssassessesssssssessessssessessssanse | essessessnssssessessssassessesensassessnsassassessnsansessnsas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........cccccvivirireriiirieiriniieiens | corierisissensssese s sessns 50,181,859 | ..vovvereieieese e 71,500,373
11. Deduct total NONAAMItIEA BMOUNTS...........ccuiiiiisei s | eEE b e bbbkt | £hbeeebeeb bbbk
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cueieiiuiiiiciiisiiisiesieissiesesestessesesssssssessssnes | sssessesssssssessssssesessssessasssssnsns 50,181,859 | .ovoveireeeece e 71,500,373

Qslo8
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Statement as of March 31, 2021 of the Wellmark, Inc.

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition|  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Office Building Des Moines IA.... | 01/01/2021.... | Baker Group 127,604
Office Building.... Des Moines IA.... | 02/01/2021.... | Heartland Finishes, Flooring America.................... 19,770
.................... Des Moines IA.... | 03/31/2021.... | City of Des Moines (LEED Building Incentive) ..(150,000)
Des Moines IA.... [03/31/2021.... | City of Des Moines (Environmental Incentive) ..(169,536)
0199999. Totals 0 ..(172,162)
0399999. Totals 0 ..(172,162)
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,

Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and

Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses

Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./AC.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement as of March 31, 2021 of the Wellmark, Inc.

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain

Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

NONE




Statement as of March 31, 2021 of the Wellmark, Inc.

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

€030

1 2 Location 5 6 7 8 9 10 1" 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVO
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Val Office (SVO) - Unaffiliated
000000 00 0|Peach Pay, INC.........coeuiuiermereieiiinineeisiseeicesesee s eseesesnees Ames.... A Internal 01/11/2021.... | ... ...100,000
000000 00 O|Enceinte Health, Inc Ames.... 1A Internal 02/18/2021.... | .... ...100,000
000000 00 0]VetMeasure, Inc AMES...cvoiisirr s IA..... INEINAL s 02/22/2021.... 50,000 | .o
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated 250,000 0 (O RN | I I XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 0] Wellmark Advantage Holdings, LLC [WMINGHON. ...t [ DE.... | Covantage Health Partners, Inc | [02/01/2021.... [ | o R e e 49.000
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON STOCKS = AffIIBIEA. ...ttt ettt ettt ettt 821 h 8 e08 828428412 E 428 £ 08128428408 4L 8421 £ 01284280 E L4828 E a8 ettt eb s enns 2,450,000 0 (L RO | I T XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 0] Rural Vitality Fund II, LP. [ West Des MoineS......oecerercrc T I R T P e 21,875
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............ccccooooiviiiiiiiiiinnis (O RN | I O XXX......
4899999. Subtotal - Unaffiliated 250,000 {0 ORI | I IO XXX
4999999, SUDEOLAL = AFFIIBTEA. ...tttk f 88 eEE e E £ 4eEEEEEeeE oL E oL 8 4EEE LR 4EEE LR eLEEoeEEeEEfseEEe  £EEfeeEfeeEEoeEE e R AL R LR eLEE4EEE oL EEE LR oA E LA EE R4 EE oL 4L R LR LE AR LE AL 2,450,000 {0 RO | I IO XXX
5099999, TOAIS. ........vvverereresireseisseiee et ers s es s et ees ek s s etk eeE e bR Rk ek et ALEkeeERfeeEEeeRE oL e e LR R LR eeE LR E ek LR R Lo e R eeEEeeets LekseLEfeeEEeEE LR R LR LR SRR E LR LSRR SRR 2,700,000 (V] TR | I O XXX..ooon
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | in B./A.C.V. Change in | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
000000 00 0|NanoMedTrix, LLC. .....ccovuveirenriiniins | Coralville . | IA... | Internal... 12/28/2020 I 03/18/2021 100,000 0 ......100,000 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated.... 0 0 0 0 0 ..100,000 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 O|Rural Vitality Fund, LP. . | West Des Moines... . | Return of Capital .. | 08/29/2015 | 01/25/2021 0 524,680 ..524,680 0
000000 00 O{Rural Vitality Fund I, L| . | West Des Moines . . | Return of Capital. . | 11/30/1993 | 02/15/2021 3,464 0 . 3,464 ..3,464 0
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............c.ccoiiiiiioiiiieee s 528,144 0 0 0 0 0 528,144 528,144 0 0 0
4899999. Subtotal - Unaffiliated 628,144 0 0 0 0 0 ..628,144 0 0
5099999. Totals................. 628,144 0 0 0 0 0 ...628,144 0 0




Statement as of March 31, 2021 of the Wellmark, Inc.

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
Bonds - U.S. Government
912828  J7 6 |UNITED STATES TREASURY.....ccvtiiriiririieierineieennies 03/17/2021........ VBIOUS. ...ttt | eebeesenienes 15,461,424 | oo 15,200,000 | coooveueererrricienieieeeeenes 121,856 | 1A oo
91282C  AK 7 |UNITED STATES TREASURY.. 03/31/2021. GOLDMAN SACHS AND CO.....cvuriireriirrieieieissieiesiesiseeesssessesssesssssseenes . 11,178,649 .11,205,000 671 |1.A
91282C AP 6 | UNITED STATES TREASURY.. 03/31/2021. CITIGROUP GLOBAL MARKETS INC.........ccvvvvrrnee . . 5,582,291 ...5,600,000 3,308 [1.A
91282C  BE 0 | UNITED STATES TREASURY. 02/26/2021........ CITIGROUP GLOBAL MARKETS INC.......coovuriereireiererseireserissisessenssesesenens | evesensensnes 10,898,981 | oo 10,925,000 720 |1.A
91282C  BG 5 | UNITED STATES TREASURY.. 02/24/2021. Credit AgriCole Securities (USA), Inc..... . 3,525,281 ...3,525,000 304 [1.A
91282C  BH 3 |UNITED STATES TREASURY.. . 01/29/2021. J P MORGAN SECURITIES.........coovirririirininiieieiseieeieeseiensenienes . . 11,059,261 .11,090,000 115 [1.A
91282C BN 0 |UNITED STATES TREASURY .....covririireiriieiricieeinins 03/09/2021........ MERRILL LYNCH, PIERCE, FENNER & SMI/BAS....... JOUN IT 2,693,004 | ..oooverrreeee 2,695,000 92 (1.A
91282C  BQ 3 |UNITED STATES TREASURY......ccoviiiiiininiiiinsnisisninis 03/08/2021. VAIOUS. ..ot | enrensssneenes 3,972,299 ...4,040,000 494 [1.A
0599999. Total - Bonds - U.S. Government 64,371,191 .64,280,000 [ .o 127,559 XXX
Bonds - All Other Government
200447  AF 7 | COMISION FEDERAL DE ELECTRICIDAD.........cccstviiieernnieeerieisesesieresiseee s C.... 03/25/2021. Various 1,067,225 965,000 3,608 [2.BFE......cocvvrnrnne
698299  BK 9 |PANAMA, REPUBLIC OF (GOVERNMENT) .|C.... . | 03/12/2021. Barclays Bank............cccviieiriirieisiciessees e . . 621,680 600,000 2,756 |2.BFE
715638 DA 7 |PERU, REPUBLIC OF (GOVERNMENT)........ccuiriiiiirriircrieieresiseiesssiseisenisnensns (SR 03/12/2021........ VBIOUS. ...t | eebeesenienes 560,650 550,000 3711 [2AFE.
715638  DF 6 |PERU, REPUBLIC OF (GOVERNMENT).. 03/03/2021. MERRILL LYNCH, PIERCE, FENNER & SMI/BAS....... [ [ 702,884 700,000 2,543 |2.AFE
1099999. Total - Bonds - All Other Government. 2,952,439 | oo 2,815,000 | ..ovovreireieiieeieeeeeee 12,618 XXX
Bonds - U.S. Political Subdivisions of States
44236P LY 2 |HOUSTON TEX CMNTY COLLEGE SYS 01/22/2021. MORGAN STANLEY & COMPANY 635,000 635,000 1.AFE
798186  P7 1 | SAN JOSE CALIF UNI SCH DIST SANTA CLARA.......coirieineieieisissiesssienesenes | evveisnnienns 01/08/2021. SAMUEL A RAMIREZ & COMPANY INC . . 1,730,000 | oo 1,730,000 1BFE
798186 P8 9 | SAN JOSE CALIF UNI SCH DIST SANTA CLARA. ..ottt ssieiississesenississeenes | onssenssnenens 01/08/2021........ SAMUEL A RAMIREZ & COMPANY INC.....cocoviiiiiinniniierisnisseenissrsnssneserssnssnees | nvesenesnences 745,000 745,000 1.BFE
2499999. Total - Bonds - U.S. Political Subdivisions 0f States..........cccuirriiriiriiniinniiniissssissiisiinis v 3,110,000 | ooovviciinriscissisninis 3,110,000 0 XXX
Bonds - U.S. Special e and Special A
01F020 62 0 | FNCL-2N-FEB-2021 - MBS 01/12/2021. Various 21,116,775 20,500,000 (2,222)|1.A
01F020 63 8 | FNCL-2N-MAR-2021 - MBS . 02/19/2021. Various 29,734,734 28,925,000 1A
01F020 64 6 |FNCL-2N-APR-2021 - MBS 02/24/2021. Various 32,860,230 32,350,000 7,150 [ 1A e
01F020 65 3 | FNCL-2N-MAY-2020 - MBS 03/26/2021. Various 32,335,382 32,350,000 4,000 | 1A s
282659 BG 5 |EL CAJON CALIF 01/14/2021. Bank of America Merrill Lynch 1,000,000 ...1,000,000 1.CFE
282659 BJ 9 |EL CAJON CALIF 01/14/2021. Bank of America Merrill Lynch 665,000 665,000 1.CFE
3137BU X9 4 |FHMS K-062 X3 - CMBS 02/03/2021. SG AMERICAS SECURITIES, LLC.....c.cvoviieiiiniieieieiseieisiieines 976,992 3,632 [1.A
3140QH EU 5 |FN CA9146 - RMBS. 02/19/2021. MORGAN SECURITIES-FIXED INC........ccoivmiieririnrirererineeeresisceenies 4,166,250 5111 [1.A
446201  AM 7 |HUNTINGTON BEACH CALIF PENSION OBLIG.........c.ccccvvunee. 03/26/2021. Fidelity Capital Markets 2,464,746 1BFE
492279  CU 6 |KERN CNTY CALIF PENSION OBLIG...... 01/22/2021. Citi Bank 1,827,152 2,418 |[1.DFE
646140 DU 4 |NEW JERSEY ST TPK AUTH TPK REV 01/22/2021. Citi Bank 1,375,000 ..1,375,000 1.FFE
71783D  CA 1 |PHILADELPHIA PA AUTH FOR INDL DEV CITY S.....cccovvuueee 03/19/2021. Bank of America Merrill Lynch . . 545,000 545,000 1.GFE
958638  ZJ 0 | WESTERN MICH UNIV REVS 01/22/2021. Bank of America Mermill LYNCh..........ociiiiiiiiiciiissississisnssissssnnies | seneenesssenns 715,000 715,000 1DFE
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: ..129,782,262 ..126,480,000 20,089 XXX
Bonds - Industrial and Miscell
00287Y BV 0 |ABBVIE INC . e .. | 03/10/2021. MORGAN STANLEY & CO LLC.. 1,042,519 975,000
00774M  AG 0 |AERCAP IRELAND CAPITAL DAC... 03/10/2021. MORGAN STANLEY & CO LLC.. 1,327,165 | ... ..1,225,000
020564 AE 0 |ALPEK SABDECV. . | 02/18/2021. Various 1,032,371 ...1,035,000
02150E AL 7 |CWALT 2007-5CB 111 - CMO/RMBS 03/11/2021. BANC OF AMERICA/FIXED INCOME 1,547,883 ...1,947,022
02151C AW 6 | CWALT 2007-15CB A12 - CMO/RMBS 01/11/2021. BANC OF AMERICA/FIXED INCOME . . 1,283,911 ...1,545,763
02151C  AX 4 | CWALT 2007-15CB A13 - CMO/RMBS 03/11/2021........ BANC OF AMERICA/FIXED INCOME.........ccoouiiminiiieiniseinisssieseinsinie [ ereesienines 1,725,700 | oo 2,063,617
02660U  AA 8 | AHMA 2006-3 A1 - RMBS 03/03/2021. CREDIT SUISSE SECURITIES. 1,280,830 ..1,319,399
04010L  BA 0 |ARES CAPITAL CORP. 01/06/2021. J P MORGAN SECURITIES 1,473,976 ...1,480,000
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04016D  AJ 4 |ARES 41R AR - CDO. (SR 01/22/2021........ VAIIOUS. ...ttt | eereesseneenes 1,981,980 | oo 1,980,000 872 |1.AFE
04016D AS 4 |ARES 41RR ARR - CDO..........cc.... 02/17/2021........ BNP PariDas........c.curiuiiiiriiriiessssee st sessssines | eeesessesiees 1,980,000 | .oocovveirriereeeis 1,980,000 1AFE
04017T  AE 9 [ARES 31RR B = CDO....cccoiiiiierierneseie ettt (SR 01/21/2021. Citi Bank 2,012,814 | o 2,010,000 6,248 |1.CFE
04542B  HD 7 | ABFC 2004-OPT4 M1 - RMBS.......ccooniirimririrneiniirersseeenineiees 02/11/2021. J P MORGAN SECURITIES 967,421 969,542 610 [1.DFM..cooveiinee
049560 AT 2 |ATMOS ENERGY CORP. 03/29/2021........ Bank of America Merfill LYNCh...........ccovuviieinieiescesseesisenseisesenssiseines [ eveseninennes 238,443 260,000 823 |1.GFE
05369A  AK 7 |AVIATION CAPITAL GROUP LLC 01/12/2021. CITIGROUP GLOBAL MARKETS INC........ccrvvvrnnee 450,650 455,000 2.CFE
05530P AP 7 |BCAP 2007-AA1 2A1-RMBS.........cccoovvvirvvirinnene 02/01/2021. CREDIT SUISSE SECURITIES........ccccoererriiiersnirienieens . 846,974 879,973 68 | 1.0 FM..cooiiiinee
05964H AL 9 |BANCO SANTANDER SA (SR 03/23/2021........ CITIGROUP GLOBAL MARKETS INC......coviririiieiieieicisseieeersssiseeesssisssensns | oveensnssnes 800,000 800,000 1.GFE
06051G  HD 4 |BANK OF AMERICA CORP 03/10/2021. MERRILL LYNCH, PIERCE, FENNER & SMI/BAS....... 1,193,137 ...1,100,000 8,566 | 1.F FE
08160B  AB 0 |BMARK 2018-B5 A2 - CMBS 03/10/2021. BANC OF AMERICA/FIXED INCOME 1,572,362 479,000 [ oo 1,842 |1 AFE ..
08860H AC 8 |BHARTIAIRTEL LTD.....cocvvvrirriirieieersisnieieiinnines [CRT 02/24/2021........ P MOTGAN. ...t | cereisenienes 1,064,020 | ...cooovorees ,065,000 2CFE
09659W 2N 3 | BNP PARIBAS SA (SR 01/06/2021. BNP PariDas. .........curiuiiiiriiiiiesieeess st 410,000 410,000 1.GFE
097023 DG 7 |BOEING CO 03/26/2021. Various 1,427,629 | oo 1,430,000 2,904 |2.CFE
110122  CP 1 |BRISTOL-MYERS SQUIBB CO........cocoovvuriiririiiiiririines 03/16/2021........ JEOIIES. ... | e 853,180 780,000 3,831 [1.FFE .o
11135F  BE 0 |BROADCOM INC... 01/04/2021. SMBC NIKKO SECURITIES LTD, WAN CHAI 234,396 235,000 2.CFE
11135F  BF 7 |BROADCOM INC... 01/04/2021. BNP PARIBAS . 498,860 500,000 2.CFE
12530M  AE 5 |SORT 2021-1A1- ABS 03/10/2021........ GOLDMAN ..ottt enseninns | eresensennenes 339,935 340,000 1DFE
12532C  AX 3 |CFCRE 2017-C8 A2- CMBS........c.cooveerirrnrnnes 02/23/2021. BMO CAPITAL MARKETS 2,149,674 | oo 2,114,000 | oo 4,027 |1.DFM..cooveiee
125523 CM 0 | CIGNA CORP 03/01/2021. Citigroup (SSB) . 304,646 305,000 2BFE
12591R  AX 8 |COMM 2014-CCRE15 A2 - CMBS 02/16/2021........ MORGAN STANLEY & COMPANY .....cvoutirriiireirirerssineierississiesississeesissssssens | eeeseninsinces 1,936,107 | oo 1,902,808 2,631 [1.DFM..ccoiinee
126407  AA 3 | CSMC 2INQM1 A1 - CMO/RMBS.........ooriiiiriiiiersiseiesesiesee e sesesisessssssiesiens | consesessessnes 01/22/2021. CREDIT SUISSE SECURITIES........cccooverririrerirricrieniennes 638,896 638,900 373 |1.AFE
126650 DE 7 |CVSHEALTH CORP 03/26/2021. CITIGROUP GLOBAL MARKETS INC........ccvvvrrnnee 977,392 925,000 3,035 [2BFE.....cccoivvrnn
126673  S9 4 | CWL 2005-AB2 M1 - RMBS.........coovviirrinrirernincirereiseines 02/18/2021. MORGAN STANLEY & COMPANY. 1,827,453 21,850,000 [ oo 1,201 | 1.D FM.coiine
12667G  7H 0 | CWALT 2005-46CB A14 - CMO/RMBS. 03/11/2021. BANC OF AMERICA/FIXED INCOME 1,167,966 .1,261,011 2,742 |6. FE
19688B  AA 2 |COLT 211R A1- CMO/RMBS........cccovvvvmrrrerirerircnnne 01/08/2021. Nomura 716,998 717,000 188 [1.AFE
23371D  AF 1 |DAE FUNDING LLC 01/12/2021. GOLDMAN 685,267 690,000 2.CFE
23371D  AG 9 | DAE FUNDING LLC 01/12/2021. GOLDMAN SACHS INTL. 1,026,594 1,040,000 2.CFE
25151K  AC 3 |DBALT 2007-3 2A1 - RMBS........coniririiiirnrnciernieessereenienes 03/19/2021. JANNEY MONTGOMERY SCOTT INC 1,485,672 ...1,581,554 991 | 1.D FM..coiiiinne
251526 CG 2 |DEUTSCHE BANK AG (NEW YORK BRANCH) 03/30/2021. DEUTSCHE BANK SECURITIES INC. 1,250,000 | .ooovoviires ,250,000 2.CFE
25746U  DJ 5 |DOMINION ENERGY INC 03/24/2021. Truist Securities, Inc.... . 894,606 895,000 2.BFE
29273R  BG 3 |ENERGY TRANSFER OPERATING LP 01/06/2021. BARCLAYS CAPITAL INC.....cooviivviierniscereeerenieis 451,196 400,000 9,131 |2.CFE e
30212P  BF 1 |EXPEDIA GROUP INC 02/16/2021. J. P. MORGAN CHASE 203,116 205,000
31620M BT 2 |FIDELITY NATIONAL INFORMATION SERVICES I. .| 02/23/2021. JP Morgan, 327,951 330,000
343498 AC 5 |FLOWERS FOODS INC 03/02/2021. DEUTSCHE BANK SECURITIES INC.......cooocviriiirerinincierireicienienne 218,931 220,000
361448 BG 7 |GATX CORP. 02/01/2021. MERRILL LYNCH, PIERCE, FENNER & SMI/BAS. 793,984 800,000
36192K AT 4 | GSMS 2012-GCJ7 A4 - CMBS 03/22/2021. SG AMERICAS SECURITIES, LLC. 925,326 921,295
36198F  AD 4 | GSMS 2013-GCJ14 Ad - CMBS.......ccoomivriririiieiieriseisississsiesiessesessssssssnnses. | covessnssienes 03/29/2021. PERSHING DIV OF DLJ SEC LNDING 1,246,592 | ..o 1,189,000
362334 QE 7 | GSAA 2006-7 F5B - RMBS 02/24/2021. MIZUHO SECURITIES USA/FIXED INCOME 1,971,119 .
362631  AA 1 |GSR 2006-OA1 1A1- RMBS 02/11/2021. MORGAN STANLEY & COMPANY 1,711,903 ,784,358
36321P  AD 2 | GALAXY PIPELINE ASSETS BIDCO LTD.....ccovvieernricernriererirerenies (SR 02/09/2021. Gl BANK....vev e 2,130,000 .
372550  AA 0 | GENTING NEW YORK LLC 01/27/2021. FUNB FUNDS l...cccouiiiiiiiiciicrseisiseeninnes 289,414 290,000
37940X  AE 2 | GLOBAL PAYMENTS INC.....ovvuiiiiiiiririniiniireisriseiesissisesesie s sesssseessssissssessnsns | anesessesansine 02/19/2021. J. P. MORGAN CHASE 1,253,845 | ..o 1,255,000
38141G YA 6 | GOLDMAN SACHS GROUP INC........ccocovvvvimiirirniniinee 03/01/2021........ GOLDMAN SACHS AND CO......cvuieiiririiiiiniiiisiseisssissssseesssiessssssesessnnes | oreessensnes 2,000,000 | ..ovvrirrieinieenien 2,000,000
39539L  AH 4 |GPMF 2007-AR2 2A1 - CMO/RMBS.........c.cocrvvininnee 03/02/2021........ INDUSTRIAL AND COMMERCIAL BANK.........coeiiirriirirererincieriniisisenisscssenes | ceveesenienns 559,512 573,859
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404119 BN 8 [HCOAINC ...t ensenene | aeiessesinnins 03/26/2021........ BARCLAYS CAPITAL INC.....oovirriiierreieiereeisciesis st sssssesssenes | evesessessenes 974,680 875,000 1,823

443510 AK 8 [HUBBELL INC.....cooitiiiiiiiiiiscieri sttt | anisessessnsines 03/03/2021........ J. P.MORGAN CHASE........oooiiiireies e enississines | ceveesenienes 328,565 330,000

45668R  AA 6 |INDX 2007-FLX2 ATA - RMBS.......c.ooiiiiieiieiriierneiseesiseseesesessesesssenees 03/03/2021. NOMURA SECURITIES/FIXED INCOME 1,677,527 ...1,803,793 1M

46647P  BE 5 | JPMORGAN CHASE & CO. 03/10/2021. GOLDMAN SACHS AND CO.....cvuriiiririiiiirieinsisissiseierissieeessssisesisssssseenes 1,132,175 1,100,000 [ oo 12,303

50188Y AE 4 |[LCM 24R AR - CDO......ccovvviierrrireirerieneceerinenns Cuvovrer 02/10/2021........ VAIIOUS. ...t | cereenseneenes 2,880,000 | ..ovvurerrireriririerieierenenn ,880,000

502000  AC 5 |LCM 27 AT = CDO....cu ittt (SR 01/22/2021. SOCIETE GENERALE..........cooiiiiiiieresceeceis 496,089 495,000 125

52523K  AQ 7 |LXS 2006-17 1A3 - RMBS........ccoecovvrririirernrnirenieninns 02/25/2021. NOMURA SECURITIES/FIXED INCOME 8 | e 8

527298 BT 9 |LEVEL 3FINANCING INC.....c.cooovermriirrinniersinsierenieines 01/11/2021........ MORGAN STANLEY & COMPANY .....couurirriiirirrierssissiessssssisessssisseensssssesens | oeesensnssnes 135,000 135,000

55608 AR 9 | MACQUARIE GROUP LTD.....c.coiiiiireiniieiierissieeiesisises s sssensssesssensenes [CRT 01/05/2021. GOLDMAN 980,000 980,000

55818Y BS 9 |MDPK 17RR BR2 - CDO 02/02/2021. J P MORGAN SECURITIES.........coomiiiimriireiniireierinciesesiseeenienies 1,340,000 | .ooooooveieees 1,340,000

571903 BG 7 |MARRIOTT INTERNATIONAL INC 03/03/2021........ WELLS FARGO SECURITIES 419,181 420,000

57643L  MN 3 |MABS 2005-NC2 A3 - RMBS 02/10/2021. CREDIT SUISSE SECURITIES. 1,447,044 ...2,016,786 635

59001A BD 3 | MERITAGE HOMES CORP 03/31/2021. MIZUHO SECURITIES USA/FIXED INCOME 1,115,000 ...1,115,000

61690Y BR 2 |MSC 2016-BNK2 A2 - CMBS 02/26/2021........ BREAN CAPITAL, LLC.....cooiiriiiiiiierireiscieise e sesensssissenes | eeesessnsiaces 1,701,833 | oo 1,691,000 115

617446  8R 3 | MORGAN STANLEY 03/26/2021. MERRILL LYNCH, PIERCE, FENNER & SMI/BAS....... 970,135 975,000 3,721

61760R BB 7 |MSC 2011-C3 A4 - CMBS.........ocovrrirerrircirieis 02/16/2021. BANC OF AMERICA/FIXED INCOME 1,703,197 | oo 1,475,877 2,870

61767C AR 9 |MSBAM 2017-C33 A2 - CMBS 02/23/2021........ MORGAN STANLEY & COMPANY ......ccoorviriiriiiiiiniinsiessnissiesssiesesesissnesens | evesensennenes 2,596,791 | .o 2,535,000 5,085

636180  BR 1 |NATIONAL FUEL GAS CO...covuuiriiiiiircriniieiesisieiissiesessssi s sessssesss s sssensssssssssins | essesssssnsens 02/09/2021. MERRILL LYNCH, PIERCE, FENNER & SMI/BAS....... 234,857 235,000

654740  BQ 1 |NISSAN MOTOR ACCEPTANCE CORP..... 03/04/2021. MERRILL LYNCH, PIERCE, FENNER & SMI/BAS....... 849,924 850,000

677415 CT 6 |OHIO POWER CO 01/05/2021........ WELLS FARGO SECURITIES 294,537 295,000

68389X BS 3 | ORACLE CORP 03/24/2021. MERRILL LYNCH, PIERCE, FENNER & SMI/BAS....... 1,328,875 | oo 1,250,000 | oo 13,418

68389X CC 7 |ORACLE CORP 03/22/2021. MERRILL LYNCH, PIERCE, FENNER & SMI/BAS....... 879,578 880,000

70016R  AQ 8 |PAIA 181R A2R - CDO 03/19/2021. CITIGROUP GLOBAL MARKETS INC.... 1,300,000 | ..ooovrvireieeeis 1,300,000

71568P  AE 9 | PERUSAHAAN LISTRIK NEGARA (PERSERO) PT C... 03/10/2021. CITIGROUP GLOBAL MARKETS INC.... 1,041,746 905,000 15,208

723787 AR 8 |PIONEER NATURAL RESOURCES CO................... 01/14/2021. MERRILL LYNCH, PIERCE, FENNER & SMI/BAS....... 359,071 360,000

723787 AT 4 |PIONEER NATURAL RESOURCES CO.........c.cooeuce. 01/14/2021. J P MORGAN SECURITIES 284,946 285,000

74735K  AA 0 | OOREDOO INTERNATIONAL FINANCE LTD C... 03/31/2021. Citi Bank 524,287 530,000

748940  AB 9 |RALI2006-QS7 A2 - CMO/RMBS..........ccovvunrenee 03/29/2021. BANC OF AMERICA/FIXED INCOME 1,326,853 | ..oocorves 1,407,801 | oo 7,039

74922K  AD 7 |RALI2007-QS1 IA4 - CMO/RMBS..........cooriiiiiniiiieississiesnesisssissssesssssnsenes | seeeessinnias 03/03/2021. BANC OF AMERICA/FIXED INCOME 1,506,819 2837570 [ e 1,025

761118 MG 0 |RALI2005-QS16 A7 - CMO/RMBS 02/25/2021. BANC OF AMERICA/FIXED INCOME 1,531,662 ,532,620

76112B  LP 3 |RAMP 2005-RS3 M7 - RMBS 02/11/2021. BANC OF AMERICA/FIXED INCOME 1,890,500 ...1,900,000 2,241

817826 AB 6 |7-ELEVEN INC. 01/27/2021. SMBC NIKKO SECURITIES AMERICA, INC 2,672,780 | .oveevererirererseiereeieeenenn 2,675,000

817826 AC 4 |7-ELEVENINC. 01/27/2021. SMBC NIKKO SECURITIES AMERICA, INC 633,489 635,000

83608G  AQ 9 |SNDPT Il A2R - CDO......coovterririirirrirerseineieresinsines 01/21/2021. MORGAN STANLEY & COMPANY 498,750 500,000 2,104

83612L AU 3 | SVHE 2006-WF1 A4 - RMBS 02/10/2021. NOMURA SECURITIES/FIXED INCOME 1,641,504 ...1,673,936 578

853254 BZ 2 | STANDARD CHARTERED PLC.... . | 01/07/2021. Various 1,870,000 ,870,000

86361H  AA 2 | SAMI 2006-AR7 A1A - RMBS...... .| 03/02/2021. CREDIT SUISSE SECURITIES. 847,161 892,923 57

86361H AP 9 | SAMI 2006-AR7 A11 - RMBS 03/25/2021. NOMURA SECURITIES/FIXED INCOME 240 | e 240

86361W  AA 9 | SAMI 2006-AR8 A1A - RMBS...... .| 01/05/2021. INDUSTRIAL AND COMMERCIAL BANK... 824,049 871,433 84

87264A  BS 3 | T-MOBILE USA INC.....cccovmireriiimririisineirerseiseiesesieesenieiees 01/11/2021. DEUTSCHE BANK SECURITIES INC 795,000 795,000

87264A  BU 8 | T-MOBILE USA INC.......ccocoiririririrerierierieeississsieniesescenns 03/16/2021. CREDIT SUISSE SECURITIES........cccovrmrmiirersirieninis 640,000 640,000

879360 AD 7 |TELEDYNE TECHNOLOGIES INC 03/08/2021. Bank of America Merrill Lynch 142,812 | oo 1,145,000

883203 CC 3 |TEXTRONINC 03/01/2021........ FREIMARK BLAIR & COMPANY, INC/......coovviiniiiiiiiiriisinisseississieinnes [ eveesienines 108,284 110,000 | oo 1,557

889184 AD 9 |TOLEDO HOSPITAL 02/11/2021. Various 482,434 395,000 5,741

898324  AC 2 |FIDEICOMISO FIBRA UNO BANCO ACTINVER SA......ooviirmiiermrisirnererenssiensnes [CRTR 03/25/2021. Various 2,747,935 | oo 2,505,000 [ ..coveererrereinieiceeeeis 21,919
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902613  AE 8 |UBS GROUP AG.......ccovmiireriiirerieirieniserseieninenes (SR 02/02/2021........ Union Bank SWItZErANG.............cvuriiiiieireeisescesissiseesse s | evesessennnes 620,000 620,000 1.GFE
90349G  BE 4 [UBSBB 2013-C8 A3 - CMBS........cooiiiiiiiiieiiniiceesississiesssissiesse s sssssensssssnsns | essessnsinsens 02/24/2021........ BMO CAPITAL MARKETS......couitiiieiiiiieiiseesississiesiesieisesissesssssesesssssenss | oeesessessces 750,772 T2TAT0 [ e 1,501
90353D AV 7 |UBSCM 2018-C12 A2 - CMBS........ccoireieierrerinriieesissisesesiseniseesesississeessesssssensenene | soneeessensnnes 01/13/2021. BANC OF AMERICA/FIXED INCOME 751,297 700,000 2,260
92343V GG 3 | VERIZON COMMUNICATIONS INC. 03/11/2021. CITIGROUP GLOBAL MARKETS INC........c.cccoouuue. 359,291 360,000
92343V GH 1 | VERIZON COMMUNICATIONS INC. 03/11/2021........ VAIIOUS. ...t | cereenseneenes 1,659,253 | .o 1,660,000
92343V GJ 7 | VERIZON COMMUNICATIONS INC. 03/11/2021. MORGAN STANLEY & CO LLC 662,267 665,000
925388  AA 1 |VERUS-21R1-A1-CMO/RMBS..........cccovvvvinirernrinine 01/13/2021. CREDIT SUISSE SECURITIES. 707,992 708,000 387
92915U  AJ 3 |VOYA 2017-2A A2AR - CDO (SR 03/26/2021........ NaXItIS SECUMHES...........vvuriieririieiiiiie s | ceviresiiniens 700,000 700,000
92936Q BC 1 |[WFRBS 2012-C6 AS - CMBS........oooiiiiieiieiniseerriesises e sesiees 03/02/2021. BANC OF AMERICA/FIXED INCOME 2,122,882 | .o 2,073,000 663
93934F PN 6 | WAMU 2006-AR4 A1A - CMO/RMBS.............. 03/02/2021. BANC OF AMERICA/FIXED INCOME 483,453 485,268 49
93934X  AD 5 |WMABS 2006-HE5 2A3 - RMBS..........ccocoiimiiirineieiniersseriesieisiseenes 02/24/2021........ GOLDMAN ..ottt eninns | eresensennenes 716,384 | oo 1,364,541 13
94988X AT 3 |WFCM 2014-LC16 A4 - CMBS.. 01/20/2021. BREAN CAPITAL, LLC 1,925,460 ...1,825,080 3,777
950000  2H 5 |WELLS FARGO & CO 03/26/2021. JBfOIIES. . 1,384,823 21,325,000 [ s 13,283
3899999. Total - BONAS - INAUSEIAI @MU MISCEIBNEOUS.............c.cveeeeiieiiicteticieeeeeeteee ettt se et tiet eteteteseeaetessaesesesssaetes s aesesessseesesesaeses s s seesesesssses s eaeses s seses s ea et et s aes et s ses et et s sesesanseseses s sssesannsetessassasansssetesasassssanss | avssesesassesesesssssesassesesesesassesansesesesanans | aeiesetesessssesasssesisessesasas 117,729,103 | oo 123,536,449 | ..oovoviieiieeeee 238,700 XXX
Bonds - Unaffiliated Bank Loans
05508T AU 6 | B&G FOOUS, INC......vureuiriiiicireiiciciesiii et sissisenes | anesessessnsines 03/01/2021........ AGJUSTMENL. ... | e (2,455) | cooreeerrierese s 3.BFE
08579  BF 8 |Berry Global, INC 02/26/2021........ GOLDMAN ..ottt enseninns | eresensennenes 409,000 409,000 3BFE
29267Y  AS 1 | Energizer HOIAINGS, INC........ccviiiiiiiiiiiscis et ssseninns | aneessessnsines 03/01/2021. Adjustment (B91) [ oo 3AFE
44055U  AD 7 |Horizon Therapeutics USA, Inc 02/26/2021. Gl BANK....oevie e 408,975 410,000 3AFE
72584D  AF 1 |KFC Holding Co. (aka YUM! Brands)..........ccoceerueereriniuienrierniineierssisseessssiseeninenns | coneeensnnsees 03/15/2021........ J. P.MORGAN CHASE........coiiiiiieneeeni st nssninsines | sevesseseenes 1,022,734 | oo 1,024,592 3AFE
72814C  AF 5 |Playtika Holdings Corp. 03/05/2021. Bank of AMEriCa N.A. ... 345,000 345,000 3AFE
80862Q AG 6 |Science Applications International Corpo.........c..cuueuieiiiriniinrieierireresisee e eees 02/24/2021. CITIBANK NA.....cooiiiiiine et 850,000 850,000 3.BFE
G4770M  AH 7 |Ineos US Petrochem, LLC 01/21/2021. J. P.MORGAN CHASE.......oiiiiiiinieisnsi s sseenssnisnenes | corsssssnennes 164,175 165,000 3.BFE
8299999. Total - Bonds - Unaffiliated Bank Loans 3,196,738 3,203,592 0 XXX
8399997, TOtal - BONMS = Pt 3. ..k 080 ohE 08 E e E 8RR EEE SRRk edfeeE ettt | bt st 321,141,733 | oo 23,425,041 | oo 398,966 XXX
8399999, TOAl = BOMAS. ...ttt etttk 8 £ 8488088 eE kR 488 eEEreE e fLE1eEEoeEeE LA R eEE oL AR L ESEE 8 fLE R L E LR LEE4LE Rt L b LR E R LR L E 4L LR eEE oL E LR EE L E L E L E L E R LR LA R e eRfeebeEsenE e E et eE e n bttt | dbenb ettt 321,141,733 | oo 323,425,041 | oo 398,966 XXX
Common Stocks - Industrial and Miscell; (Unaffliated) Publicly Traded
007800 10 5 |AEROJET ROCKETDYNE HOLDINGS ORD 03/02/2021........ JEIBIIES ... | et 13,000.000 | cooovveerrierreieierenieeenis 668,005 XXX XXX
05580M 10 8 |BRILEY FINANCIAL ORD 03/02/2021. JEfEIES. ... 5,200.000 342,654 XXX XXX
136375 10 2 | CANADIAN NATIONAL RAILWAY ORD 02/03/2021. Various 2,851.000 299,586 XXX XXX
166764 10 0 | CHEVRON ORD.......cocooviiiiiririersereeeeinee 02/10/2021. BARCLAYS CAPITAL INC./LE.......c.oioinireiniierereiserevsisenes 5,500.000 508,888 XXX XXX
20825C 10 4 | CONOCOPHILLIPS ORD.... 01/15/2021. BARCLAYS CAPITAL INC./LE.......cooiiirirereinerereseirenerineines 7,708.800 323,982 XXX XXX
209115 10 4 | CONSOLIDATED EDISON ORD... .| 02/01/2021. BTIGLLC 7,500.000 530,663 XXX XXX
22948P 10 3 |CTO REALTY GROWTH, INC 01/29/2021. CORPORATE ACTION 1,359.000 68,363 XXX XXX
26441C 20 4 |DUKE ENERGY ORD 02/01/2021. BTIG LLC 3,800.000 354,027 XXX XXX
40415F 10 1 |HDFC BANK ADR REP 3 ORD . | 02/04/2021. Jefferie 1,538.000 122,522 XXX XXX
55608B 10 5 | MACQUARIE INFRASTRUCTURE ORD .. | 01/05/2021. BARCLAYS CAPITAL INC./LE 4,000.000 154,260 XXX XXX
720190 20 6 |PIEDMONT OFFICE REIT CL A ORD .. | 02/10/2021. BARCLAYS CAPITAL INC./LE 18,000.000 | coooveerreerrrieiererieeeris 301,014 XXX XXX
743315 10 3 |PROGRESSIVE ORD.... .| 01/05/2021. BARCLAYS CAPITAL INC./LE 3,600.000 349,038 XXX XXX
783513 20 3 |RYANAIR HOLDINGS ORD... 03/31/2021. Various 10,028.000 | .oovevverereririeierieiriinine 1,129,744 XXX XXX
78573L 10 6 | SABRA HEALTH CARE REIT ORD 02/10/2021. BARCLAYS CAPITAL INCULE........oovvirrereriereieseisniienienes 20,000.000 361,700 XXX XXX
D19225 10 7 |DEUTSCHE POST N ORD B 03/15/2021. Instinet Europe Limited 4,182.000 223,573 XXX XXX
D35415 10 4 |INFINEON TECHNOLOGIES N ORD........ B 03/15/2021........ UBS AG London 55,940.000 2,274,459 XXX XXX
E04648 11 4 |AMADEUS IT GROUP ORD B 02/02/2021........ Various 10,551.000 | coooveerriernierererieceenis 693,287 XXX XXX
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
F01764 10 3 |AIR LIQUIDE ORD B 01/20/2021........ SANFORD C. BERNSTEIN AND CO. LLC 1,611.000 256,245 XXX XXX
F4035A 55 7 | SAFRAN ORD B 02/02/2021........ LIQUIDNET, INC 3,447.000 446,273 XXX XXX
F5548N 10 1 [ SANOFI ORD.......ccccovmmrierrririrerinniceesiserseeneenes B 01/20/2021. SANFORD C. BERNSTEIN AND CO. LLC 2,521.000 252,186 XXX XXX
F56196 18 5 |LEGRAND ORD......cocosiiiiiiiiireiiiiciesie st [ 03/16/2021. SOCIETE GENERALE..........cooiiiiiiicresceescenis 1,102.000 100,446 XXX XXX
F8005V 21 0 |SARTORIUS STEDIM BIOTECH ORD.......ccccocvurreiriierrrinnines B 02/03/2021........ EXANE PARIS.......ootiiiiciniee e 495.000 222,662 XXX XXX
G05320 10 9 | ASHTEAD GROUP ORD.........cocmiiriririiireririsererisieisenienes B 02/02/2021. JEFFERIES INTERNATIONAL LTD 3,393.000 178,828 XXX XXX
G5689U 10 3 |LONDON STOCK EXCHANGE GROUP ORD B 03/22/2021. MORGAN STANLEY & CO INC, NY....cooririirniiiernisienieeiesiessessesse s 2,953.000 296,079 XXX XXX
G74079 10 7 |RECKITT BENCKISER GROUP ORD..........cc.eeenee B 01/20/2021........ SANFORD C. BERNSTEIN AND CO. LLC 2,803.000 239,695 XXX XXX
G8992Y 11 9 | TRAINLINE ORD B 02/05/2021. Various 59,957.000 361,784 XXX XXX
G92087 16 5 | UNILEVER ORD......ccoiiuiiiiririiitieeieieissiee st B 01/22/2021. Sanford C Bernstein LTD..........cocovviererveneirerennciernnens 3,925.000 234,706 XXX XXX
H57312 64 9 |[NESTLE N ORD B 01/20/2021........ SANFORD C. BERNSTEIN AND CO. LLC 2,519.000 285,616 XXX XXX
H69293 21 7 |ROCHE HOLDING PAR B 01/20/2021. SANFORD C. BERNSTEIN AND CO. LLC 763.000 273,628 XXX XXX
H8300N 11 9 | STRAUMANN HOLDING ORD. B 02/03/2021. Credit Suisse Securities (EUrOPE) LT ..o 280.000 325,175 XXX XXX
J27869 10 6 | JAPAN TOBACCO ORD.......coiiiiiiiiiirieiiieiseeiesie it | 03/04/2021........ Credit Suisse Securities (EUrOPE) LT ..o 19,400.000 | cvoovveverrierieireirerenieenis 343,556 XXX XXX
J4697J 10 8 |M3 ORD B 01/06/2021. Various 2,000.000 195,952 XXX XXX
J50538 11 5 |NIHON KOHDEN ORD B 03/11/2021. Various 12,900.000 | cooovvererrierreieireresieceeris 375,839 XXX XXX
N0280G 10 0 [AIRBUS ORD........cccouimrriririrrierrieeiersinienes B 02/03/2021........ JP MORGAN SECURITIES PLC.........ccocvvvnnee 8,910.000 952,237 XXX XXX
N5075T 15 9 | VOPAK ORD.......covvrririierirerneiseieriesieieninies B 01/20/2021. SOCIETE GENERALE..........coooiiiiiiirrcresceescenis 5,225.000 267,416 XXX XXX
N9643A 19 7 |WOLTERS KLUWER ORD B 03/18/2021. MORGAN STANLEY AND CO. INTERNATIONAL PLC.......ccccocvvirernrniirerininnines 8,284.000 688,798 XXX XXX
Q0521T 10 8 |ARISTOCRAT LEISURE ORD B 02/16/2021........ J.P. MORGAN AUSTRALIA LIMITED 23,113.000 588,436 XXX XXX
Q6634U 10 6 |BRAMBLES ORD B 03/04/2021. MACQUARIE BANK LIMITED, SYDNEY. 41,511.000 326,501 XXX XXX
Y7996W 10 3 | SINGAPORE TECHNOLOGIES ENG ORD.........ccomiuiiiiiiicrinieierinsiseieseeiseieniesies B 01/20/2021. SANFORD C. BERNSTEIN AND CO. LLC 3,800.000 11,062 XXX XXX
Y79985 20 9 | SINGAPORE TELECOMMUNICATIONS ORD B 01/20/2021. Credit Suisse Securities (EUMOPE) LT.......c.cceiririnrieiniieisseeesseeeienens | v 283,500.000 528,487 XXX XXX
YIT10P 10 5 |UNITED OVERSEAS BANK ORD. 01/21/2021. JPM SECURITIES ASIA, SINGAPORE 16,800.000 | ..... ..303,137 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 16,760,508 XXX 0 XXX
Common Stocks - Industrial and Miscell (Unaffliated) Other
31340# 10 0 |FHLB Des Moines Class B Membership Stock......... 03/29/2021. Direct 2,919.000 291,900 XXX XXX
759470 10 7 |RELIANCE INDUSTRIES GDR 144A. ..ot | DI 02/03/2021. MERRILL LYNCH INTERNATIONAL.......c.coccvvvninans 9,919.000 526,466 XXX XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other.........oiiiiiiiiiies it 818,366 XXX 0 XXX
Common Stocks - Mutual Funds
693390 60 1 |PIMCO:SHORT-TERM INST. 03/31/2021........ BANK OF NEW YORK.......coiiriiiieiiiiiieisiesiesiesisesssie s 1,316.092 12,956 XXX
72201F 49 0 |PIMCO:INCOME INST 03/31/2021. BANK OF NEW YORK .. ..vuiuutiiriririsiinsesensssissesenssnssnsssesensnsssssensssssseenssnsssssensss | sosesssmssssssssnssseesssnssseses 75,863.211 [ oo 913,102 XXX
9499999. Total - Common Stocks - Mutual Funds 926,057 XXX 0 XXX
9799997. Total - Common Stocks - Part 3...............cooiuiieiiuciiieiieeceeeeeceeeee e 18,504,931 XXX 0 XXX
9799999. Total - COMMON SOCKS. .......eurvesierereereiisriisrrisri e 18,504,931 XXX 0 XXX
9899999. Total - Preferred and Common Stocks 18,504,931 XXX 0 XXX
9999999. Total - Bonds, Preferred @Nd COMMON SHOCKS..............cuuuirieiiiuiiiieieiiesiiisiieseiesesssesesstesssisssiise | eoesssessssessseseseteseteseeess st eesseeeseees s eeEfseet e s eEE sk EE R R84Sk EE e E LR E b e Lo ee et et rets Hfeat e bbb e b een ettt enntents | obiesstenissnes s 339,646,664 XXX e 398,966 XXX
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Bonds - U.S. Government
36179R D6 3 |G2MA2825- RMBS .. | 03/01/2021. | Paydown 301,168 301,168 (13,249 ..301,168 05/20/2045.
3617AT JD 6 |GN BB2960 - RMBS.... .. | 03/01/2021. | Paydown 2,340 (207 2,340 05/15/2044.
36184M YS 6 |GN AM2521 - RMBS.... .. [ 03/01/2021. | PAYAOWN. ... [ oo | 41,151 | 41,151 (212 41,151 04/15/2028.
36200W XC 0 |GN 574975 - RMBS. .. | 03/01/2021. | Paydown 285 (4 285 02/15/2032.
36201M XL 1 |GN 587583 - RMBS .. | 03/01/2021. | Paydown 936 (19 936 05/15/2033.
36202F B4 7 |G2004559 - RMBS.. .. | 03/01/2021. | Paydown 475 ..(38 475 10/20/2039.
36208A 7L 9 |G2892399 - RMBS.. .. | 03/01/2021. | Paydown 6,467 43 6,467 01/20/2060.
36209Q VG 7 |GN 478615 - RMBS. .. | 03/01/2021. | Paydown 539 565 (6) (6 539 12/15/2028.
36209T 4D 8 |GN 481520 - RMBS .. | 03/01/2021. | Paydown 88 92 (1) 4 88 09/15/2028.
36209T UB 3 |GN 481278 - RMBS ... |.. | 03/01/2021. | Paydown 294 308 (7) (7 294 12/15/2028.
36212D  JP 5 |GN 530470 -RMBS.......cccccovvvimnriiinri .. | 03/01/2021. | Paydown 8 8 (0) [(0) TN SR 8 04/15/2031.
36213A LD 4 |GN 548524 - RMBS .. | 03/01/2021. | Paydown 1,207 1,263 (19) (19 1,207 08/15/2031.
362258 BJ 6 |GN 780941 - RMBS ... |..| 03/01/2021. | Paydown 627 657 (10) .(10 627 12/15/2028.
36225B HJ 0 |GN 781133 -RMBS........ccccovmriniiiriiiniins .. | 03/01/2021. | Paydown 220 230 (4) (4 220 01/15/2030.
362258 K4 9 |GN781215-RMBS .. | 03/01/2021. | Paydown 776 812 (12) (12 776 09/15/2029.
36225B ZZ 4 |GN 781660 - RMBS ... | .. 03/01/2021. | Paydown 700 738 (17 (17 700 06/15/2033.
36241K  J6 6 |GN782085-RMBS..........cccoocvvveirrrinnens .. | 03/01/2021. | Paydown 1,240 1,284 1,260 | .o (20) (20 1,240 11/15/2033.
36241K JL 3 |GN 782067 - RMBS .. | 03/01/2021. | Paydown 1,192 1,243 1,215 (24) (24 1,192 11/15/2032.
36241K  JQ 2 |GN 782071 - RMBS ... |.. | 03/01/2021. | Paydown 344 359 351 (7 7 344 05/15/2033.
36241K  JT 6 |GN 782074 - RMBS.........ccoooommrriirriinnens .. | 03/01/2021. | Paydown 654 683 667 | .o (13) (13 654 01/15/2033.
36290S NJ 6 |GN 616093 - RMBS .. | 03/01/2021. | Paydown 54 56 | .o 55 (1) (1 54 11/15/2033.
36296T RE 5 |GN 700785 - RMBS ... |.. | 03/01/2021. | Paydown 292 325 309 ) (17 292 10/15/2038.
36297H AK 4 [GN 712010 -RMBS.......ccooooovmriiinriiinri .. | 03/01/2021. | Paydown 5,955 6,063 6,014 ) (59, 5,955 06/15/2039.
38373M 6N 5 | GNR 2009-019 Z - CMBS.... .. | 03/01/2021. | Paydown ....14,982 ....15,305 ...15,292 ) (309 14,982 03/16/2051.
38374X SJ 5 |GNR2009-030 Z - CMBS.... ... | .. | 03/01/2021. | Paydown L1690 11,735 ....11,706 ) (115 11,590 03/16/2049.
383758 BX 9 |GNR2010-0100 FB - CMO/RMBS............ .. | 03/20/2021. | Paydown 4,312 4,439 4,290 23 4,312 05/20/2060.
383758 LE 0 |GNR 2011-0090 AF - CMO/RMBS. .. | 03/20/2021. | Paydown 2,994 2,994 2,994 0 2,994 03/20/2061.
383766 2H 2 |GNR2011-092 C - CMBS ... | .. 03/01/2021. | Paydown 24,681 25,730 | . 25,723 (1,042) 24,681 04/16/2052.
383766 W4 8 |GNR2011-086 C-CMBS..........ccccouvvvrnnc .. | 03/01/2021. | Paydown 8,321 8,768 8,767 (446) 8,321 09/16/2051.
38376X NT 6 |GNR 2010-0030 FA - CMO/RMBS. .. | 03/20/2021. | Paydown 6,784 6,782 6,686 99 6,784 03/20/2060.
912828 ZL 7 |UNITED STATES TREASURY. <. | . | 03/05/2021. | HSBC SECURITIES (USA) INC....... 250,000 250,372 | .. 250,327 .(14) 250,313 04/30/2025.
912828 ZM 5 |UNITED STATES TREASURY................... .. 101/29/2021. | J P MORGAN SECURITIES.........ccc. | cooververeriirenirenins | v 485,208 | ......... 485,000 | .......... 484,698 | ....ccooevenn. 484,795 LT IO ISP 484,808 04/30/2022.
912828 ZP 8 |UNITED STATES TREASURY.... .. | 01/06/2021. | J P MORGAN SECURITIES.........ccc. | covvererinrvnervnriinens | v 1,568,648 | ....... 1,570,000 | ....... 1,564,115 | ...........1,565,257 33 | e [ e 1,565,290 05/15/2023.
912828 ZR 4 |UNITED STATES TREASURY.... .. [ 01/29/2021. | Various O I 1,570,560 | ....... 1,570,000 | ....... 1,567,795 | ..........1,568,432 £ T8 OIS IOV 1,568,506 05/31/2022.
912828 ZT 0 |UNITED STATES TREASURY. .. [ 03/05/2021. [ VaMOUS........coveverierrrienriieneieniiins [ coensiisneiisnsiisnnns | v 2,834,438 | ...... 2,875,000 | ....... 2,862,500 | ........... ,863,861 438 2,864,299 05/31/2025.
91282C AN 1 |UNITED STATES TREASURY.... .. 101/29/2021. | HSBC SECURITIES (USA) INC....... | .coorvereriireniirenees | v 530,185 | .......... 530,000 | .......... 529,980 529,983 1 529,984 09/30/2022.
91282C AP 6 |UNITED STATES TREASURY.... . 101/29/2021. | GOLDMAN SACHS AND CO........... | covumvevemiiisrriiinis | oo 11,945,640 | ..... 11,955,000 | ... 11,931,411 111,932,824 B76 | .o | v 11,933,500 10/15/2023.
DEUTSCHE BANK SECURITIES
91282C AZ 4 |UNITED STATES TREASURY.........cc........ .1 03/04/2021.|INC. s | o 1,281,869 | ....... 1,300,000 | ....... 1,300,944 | ........... 1,300,928 |...ccovvrvemrrins (32) (<72 ) IR I 1,300,896 | ...coooverrienns | e (19,027) | ........ (19,027) | ... 1,272 [ 11/30/2025. | 1.A .............
NOMURA SECURITIES/FIXED
91282C BA 8 |UNITED STATES TREASURY.........cc........ . 103/12/2021. | INCOME | | o 3,768,730 | ....... 3,785,000 | ....... 3,780,571 | .ccoovee 3,780,571 | oo | v 289 289 | | e 3,780,859 | ..oovvvvrirerins | s (12,130) | ........ (12,130) | ..oovee 1,170 | 12/15/2023. | 1.A .............
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91282C BE 0 |UNITED STATES TREASURY.... oo [ 03/17/2021. | VAIOUS.......oovvereverevireiieeniiseeiins | eeoeeeiseneiisneinnnees | oo 10,869,777 | ... 10,925,000 | ..... 10,898,981 | ..o [ e | s 862 862 | . | v 10,899,842 | ... [ (30,066) | ........ (30,066) 2,266 |01/15/2024. |1.A.
91282C BG 5 |UNITED STATES TREASURY.... .. | 03/10/2021. |[MORGAN STANLEY & CO LLC....... 3,522,791 3,525,000 | ....... 3,525,281 (6) (6) 3,525,276 | ovveoeeeceeer | e (2,485)] .......... (2,485) 01/31/2023. [ 1.A .
91282C BH 3 |UNITED STATES TREASURY.... o+ [ 03/01/2021. | VAMOUS.........orvverieiieririisiiisiisniis | ceviieeiesississiinnns | e 11,011,243 | ..... 11,090,000 | ..... 11,059,261 | oo [ | i 199 199 | | e 11,059,460 | ....oovvecviceri | i (48,217)| ........ (48,217) 01/31/2026.
91282C BN 0 |UNITED STATES TREASURY.... . | 03/12/2021. | Various. 2,693,459 | ......2,695,000 | ......2,693,004 | ......cccoocvinririnnnen. 5 5 . 2,693,009 02/28/2023.
0599999. Total - Bonds - U.S. GOVEIMMENL. ...t isniiiniies ot | o 52,770,793 | ... 52,995,676 | ..... 52,904,659 | ......... 24,733,346 | ...occoeeel0 | i (13,154) | .cooovvvannad 0 | (13154) [ oo 0. 52,896,720 XXX
Bonds - All Other Government
29135L  AH 3 |EMIRATE OF ABU DHABI........ccocvvvvrnnrenn. C | 03/24/2021. | CITIBANK, NA........ovrvimrrimmrinnniins | covreeieneisnnsinnneinns | ceveeend 622,478 | .......... 580,000 | .......... 627,264 | .............. 624,694 | ... | i (902) [(CI0) | T O 623,792 | v [ e (1,314) | ..o (1,314) | ....nn. 7,632 | 04/16/2030.|1.C FE.........
BNY/STANDARD BANK LONDON
29135L AL 4 |EMIRATE OF ABU DHABI.........cccccovemnrnenn. C|03/10/2021. [LTD e | e 532,120 | .......... 530,000 528,744 528,882 | ...coovrvrrrrii 80 80 528,962 | ....cvveerrias | e 3,158 | oo 3,158 |......... 2,098 |09/02/2023. |1.C FE.........
715638 DP 4 |PERU, REPUBLIC OF (GOVERNMENT)... | C|01/08/2021. | BNP PARIBAS 800,000 800,000 800,000 800,000 0 800,000 | ..o | e | e 0 | 1,696 |12/01/2032.|2.AFE.........
74727P  BD 2 | STATE OF QATAR.. 03/24/2021. | Various. 1,054,560 ..913,262 .913,365 16 16 913,381 141179 | ... 141179 | ....... 10,997 | 04/16/2030. |1.D FE.........
1099999. Total - Bonds - All Other GOVEMMENt.........ovviriirinirinissiisieens e 3,009,158 | ......2,825,000 | ....... 2,869,270 .2,866,941 | o0 | (806) 0 (806) [ 2,866,136 143,022 | ... 143,022 | ...... 22,424 XXX XXX
Bonds - U.S. Special Revenue and Special A
01F020 61 2 |FNCL-2N-JAN-2021-MBS.........cccoccouvvnene. o [ 01/07/2021. [ VAFOUS.......oocvveveieineieseiieneiins [ coeneiisneissniiinnens | v 5977,241 | ... 5,775,000 | ....... 5,974,937 | ........... 5,974,937 | oo 0 5,974,937 | .cooovvericiacis | e 2,305 | oo 2,305 | ......... 4,171 | 01/25/2051.
01F020 62 0 |FNCL-2N-FEB-2021 - MBS .. | 02/03/2021. | Various. 25,903,684 | ..... 25,125,000 | ..... 25,898,561 ,781,785 0 25,898,561 | .oveovrverriins | e 5,123 02/25/2051.
01F020 63 8 |FNCL-2N-MAR-2021 - MBS .. | 02/24/2021. | Various. ..29,460,473 | ..... 28,925,000 | ... 29,734,734 0 [ | e 29,734,734 ...(274,261) 03/25/2051.
01F020 64 6 |FNCL-2N-APR-2021- MBS coo [+ [ 0312612021, | VAMIOUS.........ovooerverrreerriiirieienniiens | oeeeeieeeiieseisnneies | oo 32,398,536 | ..... 32,350,000 | ..... 32,860,230 0 32,860,230 ....(461,693) 04/25/2051.
04780M PE 3 |ATLANTAGAARPTREV.......ccccoouvviinnnnn. .. 101/01/2021. | Call @ 100.00..........ccovveemreeirriiniees e | oo 1,050,000 | ....... 1,050,000 | ....... 1,062,527 | ........... 1,050,000 |...ccoovvvirriinnne (U OO 1,050,000 | ..ooovvverris [ e 01/01/2025.
CONN ST HSG FIN AUTH HSG MTG FIN
207758 D8 6 |PG . 103/30/2021. | Call @ 100.00..........covwerreimeiiriies [ corereieriiieniiienins | o 30,000 30,000 30,553 30,126 | ..coovvviirii (38) .(38) 30,088 | ..o [ e [ES15) ) [ES15) ) [ 11 | 11/15/2035.
CONNECTICUT ST HSG FIN AUTH HSG
20775C  VJ 0 [MTGFIN .. [03/01/2021. | Call @ 100.00..........covvverreeemriiiniens [ eorereiresiireneiisnins | oo 55,000 55,000 60,267 58,492 (134) 58,359 11/15/2047.
3128JM NB 9 |FH 1B2285- RMBS. .. | 03/01/2021. | Paydown 41 41 40 | ... 38 2 41 08/01/2035.
3128JN BV 6 |FH1B2851- RMBS. .. [ 03/01/2021. | PaydOWN...........rvverririiireiinciins [ e | o 29,903 29,903 29,536 28,611 1,293 29,903 04/01/2035.
3128M4 V6 7 |FH G03037 - RMBS.... .. | 03/01/2021. | Paydown 1,354 1,450 1,419 ..(65) 1,354 07/01/2037.
3128M5 ED 8 |FH G03432-RMBS.... .. | 03/01/2021. | Paydown 1,105 1,182 1,158 .(53) 1,105 11/01/2037.
3128M6 AX 6 |FH G04222- RMBS.... .. | 03/01/2021. | Paydown 694 744 729 .(35) 694 04/01/2038.
3128MB  G8 4 |FHG12723- .. | 03/01/2021. | Paydown 1,992 2,173 2,015 .(23) 1,992 06/01/2022.
3128MJ SP 6 |FH G08525 - .. | 03/01/2021. | Paydown 40,795 | ... 40,795 | ...ooonce 40,942 | i 40,886 .(91) 40,795 05/01/2043.
3128MJ YM 6 |FHG08715- .. | 03/01/2021. | Paydown 224,761 224,761 233,611 231,280 (6,519) 224,761 08/01/2046.
3128MJ  YX 2 |FHG08725- .. | 03/01/2021. | Paydown 90,465 83,571 84,380 6,085 90,465 10/01/2046.
3128MJ  ZA 1 |FH G08736 - .. [ 03/01/2021. | PaydOWN............covrrirriiriinniins [ | e 162,997 | i 162,997 | .......... 150,575 | ....ccceeeee. 152,824 | oo | 10473 | | s 10173 | oo | v 162,997 12/01/2046.
3128P8 AB 7 |FHC91802- .. | 03/01/2021. | Paydown 52,435 55,253 54,265 (1,830) 52,435 01/01/2035.
3128P8 D9 9 |FH(C91928 - .. 1 03/01/2021. | PaYdOWN.......coovvevirirririreriinnins | cevriverienienineiennns | ceneen. 103,684 | i, 103,684 | .......... 107,896 | ..oovvvnveee 107,230 (3,546) | ..o | e 103,684 05/01/2037.
3128QH TC 4 |FH 1N1447 - .. | 03/01/2021. | Paydown 26 26 | ... 25 .. 1 1 26 02/01/2037.
3128QH TU 4 |FH1N1463- .. | 03/01/2021. | Paydown 42 42 | . 42 (0) (0) 42 05/01/2037.
3128QH XK 1 |FH 1N1582 - .. | 03/01/2021. | Paydown 1,902 1,907 1,840 62 62 1,902 05/01/2037.
31292M DY 6 |FH C04619 - .. | 03/01/2021. | Paydown 86,559 86,870 86,740 | ..coovvverriens [ o (181) (181) 86,559 03/01/2043.
31307A 2T 8 |FH J22586 - .1 03/01/2021. | PaYdOWN..........ccvvecreeriieneiieniins | eovereireneiieneinenens | coveneeenn 79,897 | i 79,897 81,370 80,816 | ..ooocvveecriiens | e (919) (919) 79,897 03/01/2028.
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3132D5 4U 3 |FH SB8035 - RMBS. .. | 03/01/2021. | Paydown (8,561) [ oo | v 439,416 | . 1,859 |03/01/2035.

3132GD DK 5 |FH Q00106 - RMBS. .. | 03/01/2021. | Paydown (1,269) 40,328 04/01/2041.

3132HM K2 6 |FH Q11213 - RMBS. .. | 03/01/2021. | Paydown (2,368) [ ..o | v 102,251 09/01/2042.

3132HQ C4 2 |FHQ13691- RMBS. .. | 03/01/2021. | Paydown (205) 9,997 12/01/2042.

31326 HQ 0 |FH Q15238 - RMBS. .. | 03/01/2021. | Paydown . (1,287) 64,432 01/01/2043.

3132J6 HR 8 |FH Q15239 - RMBS. .. | 03/01/2021. | Paydown 33,430 34,391 | . 34,054 (624) 33,430 02/01/2043.

313206 PR 9 |FH Q15431 - RMBS. .. [ 03/01/2021. | Paydown.........covvevenriirinnivciinnins | cevvrenisnisnieeniienns | v 14,039 | e 14,039 | ..cceveneee 14,386 | oo 14,261 (222) 14,039 02/01/2043.

3132J8 TR 1 |FH Q17359 - RMBS. .. | 03/01/2021. | Paydown 60,598 64,987 | . 63,676 (3,078) 60,598 04/01/2043.

3132J9 NQ 7 |FH Q18098 - RMBS. .. | 03/01/2021. | Paydown 89,631 89,918 |. 89,841 (210) 89,631 05/01/2043.

3132WF  G8 6 |FH Q42022 - RMBS .. | 03/01/2021. | Paydown 66,492 66,181 | . 66,259 234 66,492 07/01/2046.

3132WW 3M 2 |FH WA3303 - CMBS/RMBS .. [01/01/2021. | AQUSIMENL........coooeiicriecrireriiiens [ eerereirereinnneinnnees | v [ | e . 0 05/01/2035.

31335A CE 6 |FHGB0069 - RMBS...........cccoovemmriiriiis .. | 03/01/2021. | Paydown 94,876 94,239 |. 94,389 | ..o [ i 487 487 94,876 04/01/2045.

31335A GB 8 |FH G60194 - RMBS. .. | 03/01/2021. | Paydown 6,231 6,587 8,487 | ..o | e (256) (256) 6,231 08/01/2045.

31368H L4 3 |FN 190347 - RMBS.. ... | .. | 03/01/2021. | Paydown 1,105 1,192 1,160 (55) ..(55) 1,105 01/01/2034.

31368H MU 4 |[FN 190371 - RMBS.......cccoooommrrmrrrirnrri .. | 03/01/2021. | Paydown 546 612 594 | i (48) ..(48) 546 07/01/2036.

3136AT W8 3 |FNA2016-M10 A1 - CMBS .. | 03/01/2021. | Paydown 211,175 224,233 | .. 222,940 | oo | e (11,765) | v | e (11,765) | .o | e 211,175 07/25/2028.

3136B4 4V 7 |FNR2019-33 MV - CMO/RMBS.. oo | . | 03/01/2021. | Paydown 36,848 38,875 |. 38,602 | ..oovvciieiians [ s (1,754) (1,754) 36,848 08/25/2037.

31371M  6S 1 |FN 256581 - RMBS......ccccoovvvvinniririnns .. | 03/01/2021. | Paydown 949 915 925 | oo 24 24 949 12/01/2036.

31371N  NU 5 |FN 257003 - RMBS.. .. | 03/01/2021. | Paydown 200 213 209 9) (9) 200 12/01/2037.

31371IN XK 6 |FN 257282 - RMBS.. ... | .. | 03/01/2021. | Paydown 2,591 2,799 2,685 (94) ..(94) 2,591 07/01/2028.

31371P  BA 7 |FN257533-RMBS.........cccoovvmmriimrrrinnnens .. | 03/01/2021. | Paydown 222 240 235 | s (13) .(13) 222 01/01/2039.

FEDERAL HOME LOAN MORTGAGE

3137EA EL 9 |[CORP .. 1 02/16/2021. | Maturity @ 100.00.........ccccooeemevrecens [ worereerereireneiirenens | 2000..3,500,000 | ... 3,500,000 | ....... 3,464,324 | .......... 3,498,197 1,803 | .o | e 3,500,000 02/16/2021.

31381L  3F 2 |FN 464398 - CMBS/RMBS.. .. | 03/01/2021. | Paydown 4,378 5,337 5,281 (903) 4378 01/01/2040.

31381L  3H 8 |FN 464400 - CMBS/RMBS.. .. | 03/01/2021. | Paydown 3,322 4,049 4,008 (685) 3,322 01/01/2040.

31381T SK 7 |FN 470422 - CMBS/RMBS.. .. | 03/01/2021. | Paydown 7,849 8,050 7,909 ..(59) 7,849 01/01/2022.

3138AX AH 4 |FNAJ5407 - RMBS .. | 03/01/2021. | Paydown 57,607 60,811 | . 59,739 (2,132) 57,607 11/01/2041.

3138EG 3Y 8 |FNAL0814-RMBS. .. | 03/01/2021. | Paydown 294 330 321 ..(26) 294 06/01/2040.

3138EG 4W 1 |FNAL0836 - RMBS. .. | 03/01/2021. | Paydown 981 1,081 1,059 (78) 981 07/01/2040.

3138EG TJ 3 |FNAL0552 - RMBS .. | 03/01/2021. | Paydown 690 746 730 .(39) 690 07/01/2038.

3138EQ L6 7 |FNAL7548-RMBS..... .. | 03/01/2021. | Paydown ..45478 | ........49,145 | . ...47,310 (1,831) 45,478 01/01/2027.

3138L5 FA 3 |FN AM4660 - CMBS/RMBS. .. | 03/01/2021. | Paydown 4,104 4,563 4,525 (421) 4,104 12/01/2025.

3138L5 HK 9 |FN AM4733 - CMBS/RMBS. .. [ 01/26/2021. | PaydOWN..........ccvvecveerrireriiieniins [ eevereirereireneinenens | eeenren870,082 | i 670,082 | ......... 688,352 | .............. 675,052 (4,970) | oo | e 670,082 01/01/2022.

31386 GJ 1 |FNAMS5600 - CMBS/RMBS. .. | 03/01/2021. | Paydown 7,999 8,639 8,345 (346) 7,999 06/01/2025.

3138L8 YJ 7 |FNAM7912- CMBS/RMBS. ... |..|03/01/2021. | Paydown 4,218 4,595 (377) 4,218 02/01/2040.

3138LC A4 7 |FNAN0026 - CMBS/RMBS ceee [ | 010772021, | VANIOUS........ooooverceiiceieneienens | ceviineisnsisnii ..954,712 I 4°) IO I 1,017,696 11/01/2035.

3138LG DD 5 |FNAN3699 - CMBS/RMBS. .. | 03/01/2021. | Paydown 12,951 101 12,951 11/01/2031.

3138LS 5R 7 |FN AO2655- RMBS .. | 03/01/2021. | Paydown 20,299 21,387 (1,088) 20,299 07/01/2042.

3138NY EZ 4 |FNAR1951-RMBS. .. | 03/01/2021. | Paydown ....42,549 (1,525) 42,549 01/01/2043.

3138WF 2Y 1 |FNAS6190 - RMBS. .1 03/01/2021. | Paydown ....38,735 (1,607) 38,735 11/01/2045.
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3138WH WD 0 |FN AS7843 - RMBS. .. | 03/01/2021. | Paydown 237,697 251,312 | s | e (13,615) | vveverienes | e (13,615) | ..vvoevercicries | s 237,697 | .o | e | s 0 | e 1,233 {09/01/2036.
31390T W7 0 |FN 655970 - RMBS.. .. | 03/01/2021. | Paydown 135 137 ) 2 135 0 11 09/01/2032.
31396W VA 1 |FNW 2007-W7 1A4 - CMO/RMB: .. | 03/25/2021. | Paydown 171 329 [ | s (158) (158) 171 0 14 | 07/25/2037.
31402C TT 9 |FN725162- RMBS.. .. | 03/01/2021. | Paydown 67 | cooverrerreenB7 | 88 | 67 (1) (1) 67 0 11 02/01/2034.
31402D F7 0 |FN 725690 - RMBS.. .. | 03/01/2021. | Paydown 335 354 (18) (18] 335 0 3 | 08/01/2034.
31402R N9 6 |FN 735816 - RMBS.. .. [ 03/01/2021. | PaydOWN. ... [ eovemeiisseieniiisnins | o 1,099 1,069 30 30 1,099 0 5 | 11/01/2034.
31403D SF 7 |FN 745818 - RMBS.. .. | 03/01/2021. | Paydown 60 | o0 | i 87 | 65 (5) (5 60 0 11 09/01/2036.
31403D T8 2 |FN 745875- RMBS.. .. | 03/01/2021. | Paydown 157 171 (14) .(14) 157 0 2 | 09/01/2036.
31403D VZ 9 |FN 745932 - RMBS.. .. | 03/01/2021. | Paydown 359 390 (31) .(31) 359 0 4 111/01/2036.
31403V S8 3 |FN 759343 - RMBS.. .. | 03/01/2021. | Paydown A7 | e 1T |l A7 | 17 (0) (0) 17 0 0 | 01/01/2034.
31404D UW 6 |FN 765697 - RMBS.. .. | 03/01/2021. | Paydown 2 2 546 0 6 |02/01/2034.
31407F LP 3 |FN 829334 - RMBS .. | 03/01/2021. | Paydown 5 5 172 0 11 09/01/2035.
31407F N4 8 |FN829411- RMBS.. .. | 03/01/2021. | Paydown (0) (0) 67 0 1 | 11/01/2035.
31407H 6Q 4 |FN 831679 -RMBS.. ... | .. | 03/01/2021. | Paydown 2) 2 24 0 0 |08/01/2036.
31407N QM 8 |FN 835760 - RMBS........ccoooommrvirmrrinns .. [ 03/01/2021. | PaYdOWN..........corveerrieriierrireniins [ eevereiieneinnnninnnens | cevinnnneren 3370 | i 3,370 | 370 | 3,254 | s | i 116 116 3,370 | oo 0 0 25 | 09/01/2035.
31408A AJ 9 |FN 845209 - RMBS .. | 03/01/2021. | Paydown 2 2 165 0 0 2 | 11/01/2035.
31409K  Z3 4 |FN 873862 - CMBS/RMBS.. ... | .| 03/01/2021. | Paydown (617) 14,667 08/01/2024.
31408 UH 4 |[FNBM4183-RMBS.........cccooovvvmrrinnns .. | 03/01/2021. | Paydown 52,225 | ..o (2,073) 50,152 04/01/2045.
3140QH EU 5 |FN CA9146 - RMBS. .. | 03/01/2021. | Paydown (819) 19,701 02/01/2036.
314106 CP 6 |FN 888478 - RMBS.. ... | .. | 03/01/2021. | Paydown (655) 10,893 07/01/2037.
31410L CN 0 [FN 890277 - RMBS.......ccooovmvvimrrriinnnens .. | 03/01/2021. | Paydown (1,047) 16,110 09/01/2039.
31410U C7 5 |FN 897494 - RMBS.. .. | 03/01/2021. | Paydown 22 968 12/01/2036.
314100 NG 3 |FN 897791 - RMBS.. <oer | .| 03/01/2021. | Paydown (386) 5,674 09/01/2036.
31411C DX 6 |[FN903818-RMBS.........cccccouvvvimnriins .. | 03/01/2021. | Paydown .(17) 226 12/01/2036.
31411E P76 |FN 905946 - RMBS.. .. | 03/01/2021. | Paydown 5 336 01/01/2037.
314110 WP 2 |FN 915154 - RMBS.. <. | .. | 03/01/2021. | Paydown 7 264 04/01/2037.
31413E YQ 2 |FN943619-RMBS.......cccoovviriiiiinii .. | 03/01/2021. | Paydown ..(20) 350 08/01/2037.
31413L  AS 8 |FN 948317 - RMBS.. .. | 03/01/2021. | Paydown ..(28) 571 08/01/2037.
31414G DQ 9 |FN965511-RMBS.. ... | .. | 03/01/2021. | Paydown ..(46) 777 12/01/2037.
31414L 72 7 |FN 969761 -RMBS.........cccovvvvivrriiinnens .. | 03/01/2021. | Paydown ..(47) 841 02/01/2038.
31417C W7 6 |FN AB6069 - RMBS. .. | 03/01/2021. | Paydown 82,303 (3,952) 78,351 09/01/2042.
31418A N3 8 |FN MA1309-RMBS.... .. | 03/01/2021. | Paydown ..86,558 87,365 (807) 86,558 01/01/2023.
31418C DK 7 |FN MA2805- RMBS .. | 03/01/2021. | Paydown 306,146 | .........306,146 | .........294,570 | .............296,823 | .....ccccconeurnen. 9,323 306,146 11/01/2046.
31418C MH 4 |FN MA3059 - RMBS.... .. | 03/01/2021. | Paydown ....98,695 (3,451) 98,695 07/01/2037.
31418C NF 7 |FN MA3089 - RMBS.... .. | 03/01/2021. | Paydown .46,786 (1,653) 46,786 08/01/2037.
31418D HD 7 |FN MA3827 - RMBS .. | 03/01/2021. | Paydown 331,695 | .........331,695 | ..........345,8% | ............346,055 | .....cccccoouriis | weeens(14,359) | oo | e (14,359) | .o | e 331,695 11/01/2034.
31418D UJ 9 |FN MA4184-RMBS.... .. [ 03/01/2021. | PaYAOWN..........cocvverriereireniiieneins [ eerereireneireneinenens | covveneennc T2,287 | i T2,287 | i 76,198 | 76,080 (3,833) 72,247 11/01/2050.
31418D VY 5 |FNMA4230-RMBS.... ... | .. | 03/01/2021. | Paydown 39,158 (1,959) 37,199 01/01/2036.
31418X LC 0 |FNAD9322-RMBS........cccooocommrrrmrrrns .. | 03/01/2021. | Paydown 35,410 (1,022) 34,389 08/01/2040.
31419A 3K 1 |FNAE0801-RMBS.......ccccoovvvvirriiannnns .| 03/01/2021. | Paydown 8,709 (637) 8,072 09/01/2039.
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314194 DH 7 |FNAE0103 - RMBS .1 03/01/2021. | Paydown 3,875 4,089 | ..o | i (214) (214) 3,875 0 05/01/2039.
60416S UC 2 |MINNESOTA ST HSG FIN AGY.. . 1 03/03/2021. | Call @ 100.00. 15,000 15,874 (22) .(22) 15,852 .(852) ..(852) 07/01/2047.
658909 NJ 1 |NORTH DAKOTA ST HSG FIN AGY.. . 101/01/2021. | Call @ 100.00... ..180,000 ..191,828 (O TN IS 191,828 N (11,828) | ........ (11,828)] ... 01/01/2048.
PHILADELPHIA PA AUTH FOR INDL DEV
71783D AC 9 [CITYS . 103/05/2021. | Call @ 100.00.........c.mveerrreerrrieereens | eerereiireceiireneiienees | e 1,500,000 | ....... 1,500,000 | ....... 1,500,000 | ........... 1,500,000 | ...ooovvverrriirnne 0 [ | e 1,500,000 | ...ooovvvernreenae 0 04/15/2022. | 1.G FE.........
880591 EL 2 |TENNESSEE VALLEY AUTHORITY.......... .. | 02/15/2021. 3,250,000 3,250,000 3,224,910 3,249,638 | ..o | e 362 362 | s | e 3,250,000 02/15/2021. | 1A ..............
93978T TC 3 |WASHINGTON ST HSG FIN COMMN....... .. 102/02/2021. | Call @ 100.00........ccccovieiiiniiniiinies | o | v 25,000 25,000 26,169 25,680 (24) ..(24) 25,656 06/01/2038. | 1.AFE.........
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. ....109,012,738 |....107,280,239 |....109,729,541 | ......... 26,004,038 | ....cccooeeee0 | oo (82,830) 0 (82,830) 0]... 109,653,467 XXX XXX
Bonds - Industrial and Miscellaneous
00075W AD 1 |ABFC 2006-HE1 A2D - RMBS. . | 03/25/2021. | Paydown 32,319 23,109 22,677 | oo | e 9,642 9,642 32,319 01/25/2037.
00206R JY 9 |AT&TINC ... | .1 01/12/2021. | Mitsubishi UFJ Securities................. 275,000 274,557 274,578 1 1 274,580 06/01/2031.
00435T AA 9 |ACCSS2015-1 A-ABS......cccooovmmviririi .. [ 03/25/2021. | PaydOWN...........covirveinriinniinrins [ eocverviisniissniinsnins | v 17517 |l ATBA7 | 17123 | v 16,621 897 17,517 07/25/2056.
004375 FG 1 |ACCR 2006-1 A4 - RMBS... .1 03/25/2021. | PaydOWN.........cocveecreereireriiieneins [ eevereireneinecenenens | coneneenn 113,287 |1 113,237 | 58,539 | ..coorrri 83,214 30,023 | ..o [ e 113,237 04/25/2036.
004421  HQ 9 |ACE 2004-HE3 M1 - RMBS. ... | .| 03/25/2021. | Paydown 3,358 3,696 363 4,058 11/25/2034.
007036 NB 8 |ARMT 2005-7 711 - RMBS.........ccccovemurreen. .. | 03/25/2021. | Paydown 29,607 31,792 1,474 33,267 10/25/2035.
007037 AD 6 |ARMT 2007-14A1 - CMO/RMBS .| 03/01/2021. | Paydown 20,402 34,313 03/25/2037.
02007E  AG 3 |ALLYA2017-3B-ABS ... | .. | 01/15/2021. | Paydown ..420,000 . . . A | e | s 420,000 07/15/2022.
02007E  AH 1 |ALLYA2017-3C-ABS.....cccoovvvvrirerins .. | 01/15/2021. | Paydown 205,000 205,000 204,992 204,998 2 205,000 10/17/2022.
02149D AN 9 |CWALT 2006-HY13 4A1 - CMO/RMBS...... .. 1 03/01/2021. | Paydown.........ccoveuvnrinrinriiciinnies | cevevenisnisnienniienns | o237 [ i 23,288 | .o 19,136 | oo 18,781 4,507 23,288 02/25/2037.
02149D AN 9 |CWALT 2006-HY13 4A1 - CMO/RMBS...... .. | 03/01/2021. | Paydown 8,711 8,427 8,390 320 8,711 02/25/2037.
02151C AW 6 |CWALT 2007-15CB A12 - CMO/RMBS...... .. 1 03/01/2021. | Paydown.........ccovvvinrinrinnicciinnins | everenienisnienniienns | e 44,385 [ L 42,306 35,140 7,167 42,306 07/25/2037.
02209S BD 4 |ALTRIA GROUP INC . [ 02/08/2021. | Corporate ACHON............ccccvwereeeerenes [ o | e 198,104 | L 171,000 | .......... 175,767 | oo 175,056 (L) R ISP 175,000 02/14/2029.
02660B AA 0 |AHMA 2007-1 A1 - RMBS .1 03/01/2021. | Paydown 89,105 51,124 50,075 39,031 89,105 02/25/2047.
02660T DF 7 |AHM 2005-1 4A1-RMBS.... .| 03/01/2021. | Paydown 22,540 22,258 21,928 612 22,540 06/25/2045.
02660U AA 8 |AHMA 2006-3 A1 - RMBS .1 03/01/2021. | Paydown 25,038 24,037 23,982 1,056 25,038 10/25/2046.
026929 AA 7 |AHM 2006-3 111 - RMBS.... .1 03/25/2021. | PaydOWN............ccvvorveiriinniieniins [ | e 10,716 | i 70,716 | v 67,004 | ................ 67,224 3,493 70,716 12/25/2046.
026932 AC 7 |AHM 2007-1ICT - CMO/RMBS . 103/25/2021. | PaydOWN..........cocvverveeriirariiieniins | eovereireneinenenenens | evvereernn 22,533 | 1i000000022,928 | 8,462 | i 7,038 | s | 015,890 | | s 15,890 22,928 05/25/2047.
030728 G3 3 |AMSI 2005-R6 M2 - RMBS.. . | 03/25/2021. | Paydown 1,808 74,754 08/25/2035.
032654 AL 9 |ANALOG DEVICES INC . [ 03/31/2021. | WELLS FARGO SECURITIES.......... | cooervereriireriirenes 944 | e | e 422,530 12/05/2021.
04013B AC 6 |ARSI2006-M2 A2C - RMBS.... . | 03/25/2021. | Paydown 9,803 17,300 09/25/2036.
040138 AD 4 |ARSI 2006-M2 A2D - RMBS .. | 03/25/2021. | Paydown 8,153 15,011 09/25/2036.
04016D AJ 4 |ARES41RAR-CDO. .| C103/23/2021. | Call @ 100.00................. ,980,000 (L) O 1,981,871 01/15/2029.
04541G VK 5 |ABSHE 2006-HE1 A4 - RMBS.... . | 03/25/2021. | Paydown 91,186 2,597 91,186 01/25/2036.
045428 HD 7 |ABFC 2004-OPT4 M1 - RMBS . | 03/25/2021. | Paydown 65,143 58,625 41,295 5,007 65,143 02/25/2034.
05530M AA 7 |BCAP 2006-AA2 A1 - RMBS . | 03/25/2021. | Paydown 62,165 61,893 61,918 246 62,165 01/25/2037.
05530P AP 7 |BCAP 2007-AA12A1 - RMBS . | 03/25/2021. | Paydown 6,515 | .o [ v 113,102 03/25/2037.
05530V AA 7 |BCAP 2007-AA3 A1A - RMBS. . | 03/25/2021. | Paydown 1,764 11,103 04/25/2037.
05531F BD 4 |TRUIST FINANCIAL CORP.... .1 03/31/2021. | TD SECURITIES (USA) LLC....coovvvs | crvvirririerinnis 177 924,716 09/03/2021.
05547H AN 1 |BBCMS 2015-SRCH D - CMBS.. . | 03/04/2021. | BARCLAYS CAPITAL INC........coovvvee [ o (A13) [ oo [ e 166,521 08/10/2035.
05568Q AD 7 |BNCMT 2007-3 A4 - RMBS. .| 03/25/2021. | Paydown 1,437 72,165 07/25/2037.
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FREIMARK BLAIR & COMPANY,

05604L AA 0 |BWAY 2015-1740 A- CMBS...........cccccoo.ee. . [03/04/2021. [INC/ e | 20 7163,945 750,000 | .......... 734912 | s 739,276 | oo | e 441 A4 | | s 739,717 | o | e 24228 | ... 24228 | ......... 5,895 | 01/11/2035.

056054 AA 7 |BX19XLA-CMBS......ccccoovvmrimriiniinni .1 03/15/2021. | Paydown 0 16,782 10/15/2036.

058927 AG 9 |BAFC 2006-A 3A2 - CMO/RMBS.... .. | 03/01/2021. | Paydown . 589 1,687 02/20/2036.

058931 AV 8 |BAFC 2006-3 A13 - CMO/RMBS .« | .. [ 03/01/2021. | Paydown . ..9,686 9,686 7,749 2,088 9,686 03/25/2036.

058933 AG 7 |BAFC 2006-D 3A1- CMO/RMBS............... .. [ 03/01/2021. | PaYAOWN. ... [ eoemeiieceiieneisenens | cooereninns 32,481 32,519 24,186 5,726 32,519 05/20/2036.

058933 AG 7 |BAFC 2006-D 3A1 - CMO/RMBS .. | 03/01/2021. | Paydown 31,484 30,382 30,539 945 31,484 05/20/2036.

05946X UD 3 |BAFC 2005-C A3 - RMBS, ... | .| 03/22/2021. | Paydown 27,116 25517 |. 25,809 1,307 27,116 05/20/2035.

05950M AE 0 |BAFC 2006-G 2A4 - CMO/RMBS............... .. 1 03/22/2021. | PaydOwn.........cvvieiirierinniciieiins | e | s 47,129 | oo 47,129 | oo 43,698 | ...ccocvvnnns 45,532 1,597 47,129 07/20/2036.

059515 AK 2 |BAFC 2007-3 A8 - RMBS .. | 03/25/2021. | Paydown ....46,013 ....46,013 ....41,526 ..41,541 4,472 46,013 04/25/2037.

05990R AD 3 |BAFC 2015-R4 2A1 - CMO/RMBS.. ... | .. | 03/25/2021. | Paydown v 88,571 | 45571 | . 44,375 | ...44,044 1,527 45,571 02/27/2037.

06051G  JH 3 |BANK OF AMERICA CORP...........ccccceuuuuue .. | 03/11/2021. | Stifel Nicholaus and Co INC..........cccc. | woourvvvnmveivinicienis | s 1,479,602 | ...... 1,475,000 | ...... 1,475,000 | ........... 1,475,000 (U OO 1,475,000 10/24/2024.

06054M AB 9 | BACM 2016-UBS10 A2 - CMBS.. ceee | o+ [ 03/01/2021. | PAYAOWN........oooeviereicriereiireriins [ eoiereiieneiieneinenees | e 168,112 | .......... 168,112 | .......... 170,544 170,433 (V< 727] 1 ESRRTS RN 168,112 07/16/2049.

06367W JM 6 |BANK OF MONTREAL coe| © [ 03/31/2021. [ VAFOUS. ..o [ coeneiisneiisneissnens | e 1,702,683 | ...... 1,655,000 | ....... 1,650,796 ...1,653,230 199 | s [ e 1,653,429 03/26/2022.

06406F AA 1 |BANK OF NEW YORK MELLON CORP..... |..|03/15/2021. | Call @ 100.00..........ccocmrreermreernmeeorns | correeremeeeereiiseneions | cervees 345,000 | .......... 345,000 | .......... 359,124 | oo 345,631 (631) 345,000 | ..coorvverriienne 0 3,594 | 04/15/2021.

07326T AA 6 |BOMFT 2017-RT3 A - RMBS .. | 03/28/2021. | Paydown (1,110) 48,542 01/28/2058.

07332M AA 3 |BOMFT 2017-RT2 A - CMO/RMBS. .. | 03/28/2021. | Paydown (1,329) 57,878 08/28/2057.

07384Y JQ 0 |BSABS2003-2A3-RMBS..........cccoovvvvrnrs .. | 03/25/2021. | Paydown 356 4,304 03/25/2043.

07386H SN 2 |BALTA 2005-3 4A3 - CMO/RMBS... .. | 03/01/2021. | Paydown 381 9,862 04/25/2035.

07386H WR 8 |BALTA 2005-8 1A1- RMBS ... | .. | 03/25/2021. | Paydown 566 16,822 10/25/2035.

07386Y AE 4 |BSARM 2007-53A1 - CMO/RMBS............. .. | 03/01/2021. | Paydown 931 805 827 104 931 08/25/2047.

073870 AA 5 |BALTA 2007-2A 1A1 - RMBS. .. | 03/25/2021. | Paydown 90,560 80,372 80,375 | oo | e 10,184 | [ 10,184 | oo | e 90,560 04/25/2037.

073871 BN 4 |BALTA 2006-4 321 - CMO/RMBS .. | 03/01/2021. | Paydown 2,313 1,020 895 1,418 2,313 07/25/2036.

073879 L5 5 |BSABS 2005-AC6 1A3 - RMBS... .. | 03/01/2021. | Paydown 26,642 26,442 26,112 530 26,642 09/25/2035.

073879 L6 3 |BSABS 2005-AC6 1A4 - RMBS... .. | 03/01/2021. | Paydown 26,642 26,975 | . 26,544 98 26,642 09/25/2035.

07387A EG 6 |BSARM 2005-9 A1 - CMO/RMBS coee| o [ 03/01/2021. | PaYAOWN. ... [ e | e 17,429 | 17,429 | .. 17,382 | oo 17,012 417 17,429 10/25/2035.

07387A GB 5 |BSARM 2005-12211 - CMO/RMBS........... .. | 03/01/2021. | Paydown 5,114 1,739 1,065 4,049 5,114 02/25/2036.

073882 AC 6 |BSARM 2006-4 2A1 - CMO/RMBS. .. | 03/01/2021. | Paydown 26,299 26,200 2,694 26,299 10/25/2036.

07400H AA 1 |BSMF 2006-AR3 1A1 - RMBS .. [ 03/25/2021. | PaydOWN..........corveerviereiieneiieriins [ eeveneireneineceinnnens | ceeeneee5,919 | 145,919 | L 42,519 3,036 45,919 10/25/2036.

07401C AV 5 |BSARM 2007-4 221 - CMO/RMBS.. .. | 03/01/2021. | Paydown ....96,901 9,094 | [ e 103,147 06/25/2047.

07401J AA 6 |BSMF 2006-AR4 A1 - RMBS... .. | 03/25/2021. | Paydown ....38,011 . 3,615 42,471 12/25/2036.

07401L  AA 1 |BSMF 2006-AR1 1A1 - CMO/RMBS... .. | 03/25/2021. | Paydown 37,801 37,570 2,326 39,896 07/25/2036.

07401N AP 4 |BSMF 2006-AR5 2A1 - RMBS. . | 03/25/2021. | Paydown 60,081 56,637 56,169 3,911 60,081 01/25/2037.

07401V AP 6 |BSMF 2007-AR3 2A1 - RMBS. .. | 03/25/2021. | Paydown ...47,823 47217 3,146 50,423 04/25/2037.

09626R AW 5 |BLUEM 2012-2 AR2 - CDO .... | C| 02/22/2021. | Paydown 61,145 61,171 344 61,514 11/20/2028.

09626U AU 2 |BLUEM 131RRATR-CDO.......ccccocceuruvrnnee C|01/20/2021. | Paydown 22,701 22,701 | 0 22,701 01/22/2029.

JANE STREET EXECUTION

09659T 2B 6 |BNPPARIBAS SA.......cccccoonrviiiriiiiniii C|03/10/2021. | SERVICES LLC 286,449 300,000 300,000 300,000 |...ccovvvvirriinnne 0 300,000 08/12/2035.

09659W 2A 1 |BNP PARIBAS SA... C| 03/25/2021. | BZW SECS. ..534,581 32 32 519,844 05/23/2022.

09659W 2N 3 |BNP PARIBAS SA... C| 03/25/2021. | Various ..402,849 0 | oo | s 410,000 01/13/2027.
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11135F AV 3 |BROADCOM INC .. | 01/11/2021. | Corporate ACtoN...........cccccvruerivcneies | covvvericnrieciccnienns | 20001,020,200 | ..o 1,000,000 | .......... 999,900 | .....cco...c 999,935 1 999,936 | ....ovvviriienns | s 20,264 | ......... 20,264 | ....... 34,063 | 11/15/2023.
12464Y AB 5 |CBASS 2007-CB5 A2 - RMBS. .. | 03/25/2021. | Paydown 35,336 23,092 26,443 8,894 35,336 0 0 15 | 04/25/2037.
1248MB  AK 1 | CBASS 2007-CB2 A2D - RMBS.. .. | 03/01/2021. | Paydown 9,575 5,506 6,353 3,222 9,575 0 76 | 02/25/2037.
12498N  AB 9 |CBASS 2006-CB2 AF2 - RMBS.. .. [ 03/01/2021. | PaYdOWN. ... [ eovereireneiseneinnnens | ceveneennni 20,804 | i 20,804 | ............ 12,875 | oo 16,611 4,193 20,804 0 82 | 12/25/2036.
12498N AC 7 |CBASS 2006-CB2 AF3 - RMBS.. .. | 03/01/2021. | Paydown 7,097 4,719 5,750 1,347 7,097 0 0 16 | 12/25/2036.
12544B  AA 1 |CWHL 2007-HY5 1A1 - CMO/RMBS.......... .. | 03/01/2021. | Paydown . ..6,590 6,590 4,349 4,435 2,154 6,590 0 24 | 09/25/2037.
12566U AK 0 |CMALT 2007-A2 110 - CMO/RMBS........... .. [ 03/01/2021. | PaydOWN............cvvrrirriiceiennis [ coeneiinnsiensiinnnis | i 12,927 | oo 14,002 8,364 8,259 5,743 14,002 | ..o | e (1,075) | oo (1,075) | coovvvvrane 114 | 02/25/2037.
PERSHING DIV OF DLJ SEC
12635F AY 0 |CSAIL2015-C3B-CMBS........cccccvvvrmrnnenn. . [01/28/2021. [LNDING | | e T02473 | 685,000 | .......... 646,255 | .............. 647,123 | oo | e 619 819 | e | e 647,742 | ..o | e 54,730 | ......... 54,730 | ......... 4,711 | 08/17/2048. | 1.D FM.........
126407 AA 3 |CSMC 21NQM1 A1 - CMO/RMBS.. .. | 03/01/2021. | Paydown 58,850 58,850 0 0 58,850 0 21 |05/25/2065. | 1.AFE.........
126650 BQ 2 |CVSPAS 2007 CTF - CMBS, ... |..|03/10/2021. | Paydown 715 159 715 0 8 | 01/10/2030. | 2.B FE.........
126650 BV 1 |CVSPAS 2010 CTF-ABS......cccooovvuriiinnnns .. | 03/10/2021. | Paydown 8,041 (0) 8,041 0 0 77 | 01/10/2033. | 2.BFE.........
12666C AE 3 |CWL 2006-23 2A4 - RMBS .. | 03/25/2021. | Paydown ..106,677 5,350 | .ooorrveirriiiens [ e 106,677 0 58 | 03/25/2035. |5.B FE.........
12667G ZB 2 |CWALT 2005-31 2A1 - CMO/RMBS........... | .. | 03/25/2021. | Paydown ....12,362 454 12,362 (0) (0) 15 | 08/25/2035.|1.D FM.........
12668B AT 0 |CWALT 2005-84 1A1 - CMO/RMBS........... .. | 03/01/2021. | Paydown 2,581 1,311 2,581 02/25/2036. | 1.D FM.........
12668B E3 3 | CWALT 2006-OA6 A2 - CMO/RMBS.. .. | 03/25/2021. | Paydown 57,384 2,000 57,384 07/25/2046.|1.D FM.........
126694 UN 6 |CWHL 2005-31 2A3 - CMO/RMBS <o | | 03/01/2021. | Paydown 2,082 904 2,082 01/25/2036. | 1.D FM.........
126698 AC 3 |CWL 2007-132A1-RMBS.........cccocoverenene .. | 03/25/2021. | Paydown 1,394 280 1,394 02/25/2036.|1.D FM.........
12669G  YY 1 |CWHL 2005-9 1A1 - CMO/RMBS............... .. [ 03/25/2021. | PaYdOWN..........corveerrerrinriireniins [ eevereieneinenennnens | e 3,204 | i 43,204 30,708 32,777 | oo | e 10,427 | oo | e 10,427 | coovoevveeinns | v 43,204 05/25/2035.|1.D FM.........
CATERPILLAR FINANCIAL SERVICES
14913Q 2P 3 |CORP .. | 03/31/2021. | GOLDMAN SACHS AND CO........... 0 [ | e 1,090,000 09/07/2021.
15137K  AG 4 |CECLO 24R A2R - CDO.. .. [ 02/12/2021. | Paydown 0 930,000 10/15/2026.
152314 PP 9 |CXHE 2005-D M3 - RMBS.. vee [+ 03/25/2021. | PAYAOWN.......cooveerriecvioeriiinneinnne | cvereiireneiieneinnneins | cereenen 167,937 | 10000 167,937 | 100 167,360 | oo 166,748 | oo | v 1,189 1,189 | e | e 167,937 10/25/2035.
16163C AB 8 |CHASE 06A11A2 - CMO/RMBS................ .. [ 03/01/2021. | PaydOWN............cvveriiinririinnins [ e | e 198 | 4,464 | L2991 | 30138 | | 1,326 1,326 4,464 09/25/2036.
PERSHING DIV OF DLJ SEC
172967 FT 3 |CITIGROUP INC......ccoovvvvvinriiriiiriis . [03/31/2021. [LNDING | | e 815,628 | .......... 790,000 | .......... 812,760 | .............. 798,202 (V0] N N I 796,170 01/14/2022.
17307G 2Q 0 |CMLTI 2006-WFHE1 M3 - RMBS... .. | 03/25/2021. | Paydown ..140,188 ..139,818 K7 (VI IS I 140,188 01/25/2036.
17307G  E2 0 |CMLTI2005-8 11A - CMO/RMBS... ... | .. | 03/01/2021. | Paydown ....16,292 ..11,404 4,799 16,292 10/25/2035.
17307G TM 0 |CMLTI 2005-3 2A4 - CMO/RMBS.............. .. | 03/01/2021. | Paydown 91,437 80,977 | oo | e 10,460 | s [ 10,460 | ...ocoovvveirnnenns 08/25/2035.
17309F  AA 6 |CMLTI 2006-AR5 11A - CMO/RMBS.......... | .. | 03/01/2021. | Paydown ....12,667 2,020 07/25/2036.
17309L  AF 2 |CMLTI2006-HE2 M1 -RMBS.................... .. | 03/25/2021. | Paydown ..140,828 2,097 08/25/2036.
17310E AE 8 |CRMSI2006-2 A5-RMBS..........cccooovvuune .. | 03/01/2021. | Paydown 3,132 09/25/2036.
17311Y AC 7 |CBASS 2007-CB3 A3 - RMBS.... .. | 03/01/2021. | Paydown 15,755 | oo | e 13,444 | | 13,444 | 03/25/2037.
19688B AA 2 |COLT 211R A1 - CMO/RMBS ... | .| 03/25/2021. | Paydown 0 09/01/2050.
21873C AC 7 |CAFL203 XA - CMBS........cccooommmrrirmnriiins .. | 03/15/2021. | Paydown 34,860 08/15/2053.
2254W0 NE 1 |CSFB2005-11 1A1 - CMO/RMBS... .. | 03/01/2021. | Paydown 3,606 12/25/2035.
22942M  BE 5 | CSMC 2006-8 4A1 - CMO/RMBS.... .. | 03/01/2021. | Paydown 246 10/25/2021.
23332Q AC 7 |DSLA 2006AR2 2AA - RMBS .. | 03/19/2021. | Paydown 3,921 21,071 10/19/2036.
233320 AA 2 |DSLA2004-AR1A1A- CMO/RMBS .. | 03/19/2021. | Paydown 4,170 16,297 09/19/2044.
233320 DU 5 |DSLA 2005-AR3 2AA - CMO/RMBS... .| 03/19/2021. | Paydown 3,903 16,048 07/19/2045.




Statement as of March 31, 2021 of the Wellmark, Inc.

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

,'5030

2 4 5 8 9 Change in Book/Adjusted Carrying Value 17 20 21 22
1 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated Modifier and
i Valuation Year's Temporary | Total Change | Exchange Exchange Dividends | Contractual | SVO Admini-
g| Disposal Increase | (Amortization) | Impairment | inB./A.C.V. | Change in Gain (Loss) Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Par Value Actual Cost (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. on Disposal During Year Date Symbol
233320 FV 1 | DSLA 2005-AR6 2AA - RMBS. .. | 03/19/2021. | Paydown 2,936 2,185 626 2 | 10/19/2045.
23333Y AC 9 |DSLA2007-AR1 2AA - RMBS. .. | 03/19/2021. | Paydown 10,036 7,966 1,855 03/19/2037.
24380P AA 2 |DRMT 181 A1- CMO/RMBS... .. | 02/25/2021. | Paydown 173,365 | .......... 173,363 14 12/26/2057.
25150P AA 7 |DBALT 2006-AR4 A1 - RMBS. .. | 03/25/2021. | Paydown ....16,636 8,695 12/25/2036.
25151K AC 3 |DBALT 2007-3 2A1- RMBS .. | 03/25/2021. | Paydown 17,052 1,034 10/25/2047.
25466A AF 8 |DISCOVER BANK ....| .. | 02/03/2021. | Citi Bank ,750,000 ,745,310 68 08/09/2021.
26249B AQ 4 |DRSLF30AR-CDO....cccoevmmiiniiiniiniiins .. | 02/16/2021. | Paydown 4,817 4,817 0 11/15/2028.
29273R AN 9 |ENERGY TRANSFER OPERATING LP..... | .. | 03/05/2021. | Call @ 100.00... . ..465,000 ..463,507 31 06/01/2021.
JANE STREET EXECUTION
29273R  BF 5 |ENERGY TRANSFER OPERATING LP..... .. [ 01/12/2021. | SERVICES LLC 225,000 232,373 (6) 03/15/2045.
30247D AD 3 |FFML 2006-FF13 A2C - RMBS.................. .. | 03/25/2021. | Paydown 55,314 37,729 | coveeeccee e B2.5TT | | el 12787 | | s 12,737 |, 10/25/2036.
FIDELITY NATIONAL INFORMATION
31620M AR 7 |SERVICES | .. | 03/31/2021. | Call @ 100.00... ..473,000 ..527,873 (1,644) 10/15/2025.
32029A AE 7 |FFML 2006-FF18 A2D - RMBS.................. .. | 03/25/2021. | Paydown ....19,456 7,310 12/25/2037.
32029G AD 6 |FFML 2007-FF2 A2C - RMBS.................... .. | 03/25/2021. | Paydown 13,797 6,407 03/25/2037.
32051G A8 8 |FHAMS 2005-AA10 2A1 - CMO/RMBS .. | 03/01/2021. | Paydown 27,266 2,725 12/25/2035.
32051G CB 9 |FHAMS 2004-AA6 A1 - CMO/RMBS.......... .. [ 03/01/2021. | PAYAOWN..........oovverrierviareiieneins [ eovereiieneineneinenens | coveneenni82,239 | i 42,239 1,574 01/25/2035.
32051G LU 7 |FHAMS 2005-AA3 3A1 - CMO/RMBS. .. | 03/01/2021. | Paydown 28,245 71 05/25/2035.
32051G  SM 8 |FHAMS 2005-AA7 1A1 - CMO/RMBS. .. | 03/01/2021. | Paydown 38,120 7,157 09/25/2035.
32051G  SQ 9 |FHAMS 2005-AA7 2A1 - CMO/RMBS. .. [ 03/01/2021. | PaydOWN.........cvvvrirririniinninnins | evirenisnisniinniienns | o 12,074 | s 12,601 1,710 09/25/2035.
32051G  TX 3 |FHASI2005-AR4 2A1 - CMO/RMBS .. | 03/01/2021. | Paydown ....50,846 9,255 10/25/2035.
32053E AA 6 |FHASI2007-AR1 1A1 - CMO/RMB .. | 03/01/2021. | Paydown 18,458 6,912 05/26/2037.
32055G  AB 7 |FHASI2007-AR2 1A2 - CMO/RMBS .. | 03/01/2021. | Paydown 1,961 672 08/25/2037.
32056J AA 2 |FHASI2007-AR3 1A1 - CMO/RMBS .. [03/01/2021. | PaydOwn...........ccooovrviinmrinniinniins [ | e 10,090 | i 12,966 6,293 11/25/2037.
33767 AA 0 |FKH 2020-SFR2 A - RMBS wee | .| 03/01/2021. | Paydown 1,291 0 4 110/19/2037.
34532R  AA 4 |FORDR2018-REVIA-ABS.........ccccceeeeen. .. | 03/25/2021. | BNP Paribas 870,000 10 | oo | 000,869,825 | i | 1. 70,608 | ... 70,608 | ........ 8,018 | 07/15/2031.
34719R  AA 9 |FCRE 181 A1-CDO .. | 01/26/2021. | Paydown 53,256 834 75 | 11/23/2035.
34719R  AA 9 |FCRE 181 A1-CDO/CMBS ..o | . | 03/23/2021. | Paydown 1,254 | i | eeeneeeenn80,075 | s i | ceveiieniiennn0 [ 296 | 11/23/2035.
362290 AC 2 |GSR2007-AR12A1- CMO/RMBS............. .. | 03/01/2021. | Paydown 990 | .o | 2,088 [ s [ e (426) | e (426) | 8 | 03/25/2037.
362341 4F 3 |GSR2006-AR13A1 - CMO/RMBS. .. | 03/01/2021. | Paydown 4,403 2,259 | ooveerrereciies | e ITAT8 | | 31 | 31 s 40 | 01/25/2036.
362341 QS 1 |FFML 2005-FF8 M2 - RMBS ceee [ | 03/25/2021. | PaydOWn.........ccoviirinniiniinniiciiinns | o | e 12,914 | 12914 | L 10,355 1,955 28 | 09/25/2035.
362631 AA 1 |GSR2006-OA11A1-RMBS...........ccccc..... .. [ 03/25/2021. | PaydOwn...........coovirviinriinniinniins [ | 49,256 | 049,256 | 17,624 | oo | i | v 31,632 31,632 31 | 08/25/2046.
36297T AB 8 |GSR 2006-AR2 2A1 - CMO/RMBS. .1 03/01/2021. | Paydown 25,312 20,934 | oo 19,873 | L 1,163 | 4,276 5439 | [ 28,312 | | i (0) | e (0) | 121 | 04/25/2036.
379520 AE 3 |SEACO 2014-1 A2 - RMBS 03/17/2021. | Paydown..........ccoovvvvnmiinnniinniiinns | covreiisnsissnsiisnni | connneennn 16,750 | s 16,750 | oo 16,746 2 2 86 | 07/17/2029.
38021B AG 5 |GOAL2006-1B-ABS.......ccooooovumvrrmrrriinnns .. | 02/25/2021. | Paydown 5,677 4,982 | o716 | [ 961 961 10 | 08/25/2042.
PERSHING DIV OF DLJ SEC
38021D AF 3 |GOAL 2007-1 A5 - ABS.......c.ccoovvvemmririrannnes .. 1 01/08/2021. | LNDING 1,900,000 | ....... 1,684,469 556 | ...oovoerrrreenies | cevrenn 1,685,983 | oo | ...103,600 | .......103,600 | ............ 325 |03/25/2042.
393505 QZ 8 |GT 1996-9 M1 - ABS .. | 03/15/2021. | Paydown 59,739 65,563 (1,205) | oo | e B9,739 [ s e | cvvvinnicinnn0 [ 727 | 08/15/2027.
39538W FH 6 |GPMF 2006-AR1 A1A - RMBS. .. | 03/25/2021. | Paydown 64,054 59,813 3,574 72 | 02/25/2036.
395390K AG 8 |GPMF 2007-AR1 3A2 - RMBS.... . | 03/25/2021. | Paydown 56,880 22,468 | ... 42,838 | s | el 14042 | | 14,042 | .o 30 | 02/25/2037.
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39539L  AH 4 | GPMF 2007-AR2 2A1 - CMO/RMBS... .. | 03/25/2021. | Paydown 3,078 81,586 05/25/2037.
40431L  AB 4 |HALO 2007-AR1 2A1 - CMO/RMBS .. | 03/01/2021. | Paydown 6,224 19,123 01/25/2037.
41161P TN 3 |HVMLT 2005-10 2AA - CMO/RMBS... .. | 03/19/2021. | Paydown 5,468 53,722 11/19/2035.
41164Y AA 9 |HVMLT 2007-4 1A1 - RMBS... . | 03/19/2021. | Paydown 1,630 46,794 07/20/2037.
411658 AA 8 |HVMLT 2007-6 1AA - RMBS .. | 03/19/2021. | Paydown 2,702 33,932 08/19/2037.
44040) AA 6 |HORZN 2019-2 A - ABS. C|02/15/2021. | Paydown 1 7,129 11/15/2039.
CENTERPOINT ENERGY HOUSTON
442164 BL 2 |ELECTRICLLC .. | 03/15/2021. | Maturity @ 100.00..........cccoormmvvrenens [ eoremeirnmireniiienins | s 1,575,000 | ....... 1,575,000 | ....... 1,951,080 | ........... 1,595,346 (20,346) | ....ooovrennis | e 1,575,000 03/15/2021.
44320E  AC 5 |HALO 2007-AR2 2A1 - CMO/RMBS........... .. 1 03/01/2021. | Paydown.........ccoovvvenrinrinniccinnies | evevenisnisnienniienns | e 19,968 [ i 20171 | o 12,303 | oo 11,445 8,726 20,171 09/25/2037.
44891E AE 9 |HART 2016-BB-ABS .. [ 01/15/2021. | PaydOWN. ..o [ e | e 194,786 | i 194,786 | .......... 192,922 | oo 194,764 Y72 RIS I 194,786 11/115/2022.
45254N KR 7 |IMM 2004-8 2A1 - RMBS. ... | .| 03/25/2021. | Paydown 56,250 55,482 54,561 1,689 56,250 10/25/2034.
45254N ML 8 |IMM 2005-1 1A1-RMBS.........ccccocvumviine .. | 03/25/2021. | Paydown 3,507 2,689 2,847 750 3,597 04/25/2035.
45254N NP 8 |IMM 2005-3 A1 - RMBS... .. [ 03/25/2021. | PaYdOWN..........cocveerreerriraneiieniins [ eoveneireneiseneinenens | e 11,287 | i 11,287 7,707 8,311 2,975 11,287 08/25/2035.
45254N QQ 3 |IMM 2005-6 2A1 - RMBS. ... | .- | 03/25/2021. | Paydown 2,191 2,158 2,123 67 2,191 10/25/2035.
452570  AA 2 |IMSA 2007-2 1AA-RMBS.........ccccovmrrrenn. .. [ 03/25/2021. | PaYAOWN..........corveerrierrinriineniins [ eerereineneisneneinnnens | e 14,399 | i 15,267 | ..o 10,883 | oo 10,378 4,889 15,267 05/26/2037.
45257E  AC 8 |IMSA 2006-5 1AC - RMBS .. | 03/25/2021. | Paydown 2,530 2,069 2,102 429 2,530 02/25/2037.
45660G AL 4 |INDX 2006-AR19 5A1 - CMO/RMB:! ceee ] 0310172021, | PAYAOWN......oocvvorrireieriiieniiienies | evviieneiineneineneinnne | eeveenennn 20,481 | i 17,623 | o 16,340 | oo 15,025 2,498 17,523 08/25/2036.
45660L 5S4 |INDX 2006-AR3 21A - CMO/RMBS............ .. [03/01/2021. | PaydOWN............ccvverriirriiriiinniins [ e | e 18,609 | i 17,449 | ........... 13,933 | oo 13,105 4,344 17,449 03/25/2036.
45660L F3 8 |INDX 2005-AR23 2A1 - CMO/RMBS.......... .. | 03/01/2021. | Paydown ....19,094 2,470 19,094 11/25/2035.
45660L GR 4 |INDX 2005-AR5 2A1- CMO/RMBS............ | .. | 03/01/2021. | Paydown ....10,408 1,237 10,408 05/25/2035.
45660L R3 5 |INDX 2005-AR25 2A1 - CMO/RMBS.......... .. | 03/01/2021. | Paydown 30,083 22,238 23,140 6,944 30,083 12/25/2035.
45660L RX 9 |INDX 2005-AR14 2AA - CMO/RMBS.. .. | 03/25/2021. | Paydown 6,123 | .o | e 121,075 08/27/2035.
45660L XA 2 |INDX 2005-AR19 A1- CMO/RMBS.... .. | 03/01/2021. | Paydown 1,846 10,046 10/25/2035.
456612 AC 4 |INDX 2006-AR6 2AA - RMBS.. .. | 03/25/2021. | Paydown 5,752 57,921 06/25/2046.
456618 AF 4 |INDX 2006-AR8 A3A - RMBS.. .. | 03/25/2021. | Paydown . 7,975 33,793 07/25/2046.
45661E AV 6 |INDX 2006-AR4 A1A - RMBS.. .. | 03/25/2021. | Paydown 65,749 54,825 54,837 | oo | 010,912 i [ 10,912 | oo | e 65,749 05/25/2046.
45661E GG 3 |INDX 2006-AR9 3A1 - CMO/RMBS.... .. | 03/01/2021. | Paydown 32,662 29,886 29,759 2,903 32,662 06/25/2036.
45661K  AG 5 |INDX 2006-AR11 3A1 - CMO/RMB .. | 03/01/2021. | Paydown 9,091 8,391 3,319 11,709 06/25/2036.
456687 AD 4 |INDX 2007-FLX4 2A2 - RMBS .. | 03/25/2021. | Paydown 99,366 95,391 96,141 3,224 99,366 07/25/2037.
45668R  AA 6 |INDX 2007-FLX2 A1A - RMBS .. | 03/25/2021. | Paydown 25,404 23,626 1,778 25,404 04/25/2037.
45669A AB 0 |INDA 2007-AR1 1A2 - CMO/RMBS. .1 03/01/2021. | Paydown 14,005 11,060 10,976 3,029 14,005 03/25/2037.
45670N  AA 1 |INDA 2007-AR7 1A1- CMO/RMBS............ | .. | 03/01/2021. | Paydown 23,923 | 123,923 | 19,138 ....20,564 3,359 23,923 11/25/2037.
456837  AK 9 |ING GROEP NV......coooovoiivieriieriirecei C|03/10/2021. | BANCO SANTANDER SA-MADRID. | ......ccocoomurvemariins | corveed 657,702 | .......... 605,000 | .......... 604,867 | .............. 604,924 | ..o 5 5 [ e [ e 604,929 10/02/2023.
JANE STREET EXECUTION
461070 AQ 7 |INTERSTATE POWER AND LIGHT CO.... |..|{01/12/2021. | SERVICESLLC | | e 370,474 | 325,000 | .......... 324,568 | ........... 324,633 | ..o 1 1 324,634 | ..o | e 45840 | ........ 45840 | ......... 3,348 | 04/01/2029. | 2.AFE.........
46620 AA 9 |HENDR 171 A- RMBS .. | 03/15/2021. | Paydown 3,466 3,463 3,464 2 2 3,466 0 0 22 |08/16/2060. | 1.AFE.........
466275 AB 0 |JPALT 2007-S1 A2 - RMBS. ... | .. | 03/25/2021. | Paydown 65,051 62,492 62,446 | ...cooovvericrens | e 2,605 2,605 65,051 (0) (0) 56 | 06/25/2037.|1.D FM.........
46628L AC 2 |JPMMT 2006-A4 1A3 - CMO/RMBS........... .. [03/01/2021. | PaydOWN...........ocvverriirriiriiinniins [ | 88,651 | i 86,616 | ............ 79,849 | .o 74,358 | ..o | v 12,258 | oo | e 12,258 | oo | e 86,616 | ...ccoovvirriins | s 1,936 | .. 1,936 | ...cccccoons 506 | 06/25/2036.|1.D FM.........
46628R  AF 2 | JPMAC 2006-ACC1 M1 - RMBS .. | 03/25/2021. | Paydown ....78,607 ....76,445 ...77,496 1,110 78,607 0 49 | 05/25/2036.|1.D FM.........
46629C AD 9 | JPMMT 2006-A5 2A3 - CMO/RMBS... .1 03/01/2021. | Paydown ..17,209 ....16,376 5,830 22,206 | .oooovveerienins | e | e (V10 I 121 ] 08/25/2036. | 1.D FM.........
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46630B  AA JPMAC 2006-WMC4 A1A - RMBS .. 1 03/25/2021. | Paydown.........cccoovueivinrinciiniinnins | cevvveeiisnisniiniienns | cernennenn 58,267 | 0. 58,267 | Lo 44,392 | oo 44,239 14,028 | [, 14,028 | oo [ i 58,267 (0) 12/25/2036.
46630P BB 0 |JPMMT 2007-A2 4A2 - CMO/RMBS .. | 03/01/2021. | Paydown 31,743 29,363 5,666 35,030 04/25/2037.
46630U AE 4 | JPMMT 2007-A3 2A3 - CMO/RMBS........... | .. | 03/01/2021. | Paydown 3,871 3,596 1,370 4,966 05/25/2037.
46631) AA 6 |JPMMT 2007-A4 1A1 - CDO/CMO/RMBS.. | .. | 03/01/2021. | Paydown 4,605 5,019 1,020 6,039 06/25/2037.
46639N AR 2 |JPMBB 2013-C12 ASB - CMBS.. .. | 03/01/2021. | Paydown ..108,657 ..108,463 9 .108,472 07/17/2045.
46640L AK 8 |JPMBB2013-C14 C - CMBS .. | 01/28/2021. | Citigroup (SSB) 533,025 540,678 6,083 546,760 08/17/2046.
46642C BK 5 |JPMCC 2014-C20 ASB - CMBS.. .. | 03/01/2021. | Paydown 23,110 23,022 .(75) 22,946 07/17/2047.
46644Y AW 0 |JPMBB 2015-C31 ASB - CMBS.. .. | 03/01/2021. | Paydown 32,080 31,750 (500) 31,250 08/17/2048.
46647T AP 3 |JPMCC 2017-JP5 A2 - CMBS .. [ 03/01/2021. | PAYAOWN. ... [ eevereineneennneinnnens | e 44,961 | o 44,961 | s 46,408 | ................ 46,351 (1,390) 44,961 03/17/2050.
49271V AG 5 |KEURIG DR PEPPERINC.. .. | 03/15/2021. | Call @ 107.80 264,162 263,112 .(94) 263,018 05/25/2023.
49326E ED 1 |KEYCORP . | 03/24/2021. | Maturity @ 100.00.........ccccvvvemvvreenns [ wovvrrrirerrirnniirneens | eeereencd75,000 | ... 475,000 | .....cco 496,237 | oo 476,860 (1,860) | ..oovvereerirenes | e 475,000 03/24/2021.
CITIGROUP GLOBAL MARKETS
49327TM  2X 1 |KEYBANK NA .1 03/31/2021. | INC. 30 | e | e 625,903 02/01/2022.
50188Y AA 2 |LCMXXIVA-CDO.. <. | C{ 03/03/2021. | VaMIOUS........oooomvvereririiiireiiineiins L O 1,880,000 03/20/2030.
52520M DR 1 |LMT 2005-3 1A5 - CMO/RMBS.................. .. | 03/01/2021. | Paydown 2,999 13,335 01/25/2036.
52520M DR 1 |LMT 2005-3 1A5 - CMO/RMBS... .. | 03/01/2021. | Paydown 2,307 9,288 01/25/2036.
52520M FB 4 |LMT 2006-1 1A5 - CMO/RMBS... .. 101/01/2021. | Paydown 4,989 4,726 1,376 6,102 02/25/2036.
52520M FB 4 |LMT 2006-1 1A5 - CMO/RMBS.................. .. [ 03/01/2021. | PaydOWN. ..o [ | e 15,178 | 115,834 | L 12,945 | i 12,264 3,571 15,834 02/25/2036.
525221 HD 2 |LXS 2006-2N 2A1 - RMBS.. .. | 02/01/2021. | Paydown 27,970 27,611 1,004 28,614 02/25/2036.
525221 HD 2 |LXS 2006-2N 2A1- RMBS.. wo | [ 03/01/2021. | PaydOWN. ... [ | e 13,694 | 13,691 | L 13,383 | oo 13,374 317 13,691 02/25/2036.
525221 JT 5 |LXS 2006-5 A1A-RMBS........cc.cccevvevinnce. .. | 03/25/2021. | Paydown 60,819 60,921 3,015 63,936 04/25/2036.
525229 AE 0 |LXS 2006-10N A3A - RMBS.... .. | 03/25/2021. | Paydown ....13,620 .. 14,734 5,731 20,465 07/25/2046.
52522D AM 3 |LXS 2006-16N A4A - RMBS.... .. | 03/25/2021. | Paydown cereenn 18,107 ..17,461 1,996 19,457 11/25/2046.
525258 AD 4 |LXS 2007-16N 2A2 - RMBS .. [ 03/25/2021. | PaydOWN...........ccvverrrriinniieriins [ v | cireneeenn 73,782 | i 73,782 | 71672 | o 71,819 1,963 73,782 09/25/2047.
55027Y AD 0 |LUM 2006-6 A1-RMBS.. .. | 03/25/2021. | Paydown 89,075 87,018 5,798 92,816 10/25/2046.
55275R AD 4 |MABS 2006-NC3 A4 - RMBS.. . | 03/25/2021. | Paydown 37,846 37,522 | oo | e 19712 | i [ 19,712 | oo | e 57,234 10/25/2036.
55608) AR 9 |MACQUARIE GROUP LTD 03/25/2021. | Various ..980,000 0 980,000 01/12/2027.
56585A AD 4 |MARATHON PETROLEUM CORP. .. | 03/01/2021. | Maturity @ 100.00.... ..469,229 (1,243) 03/01/2021.
576429 AA 2 |MARM 2007-2 A1 - RMBS .. | 03/25/2021. | Paydown 2,105 03/25/2047.
576433 VT 0 |MARM 2004-15 8A1 - CMO/RMBS. .. | 03/01/2021. | Paydown 1,698 11,542 10/25/2034.
576438 AH 8 |MARM 2006-2 5A1 - CMO/RMBS .. | 03/01/2021. | Paydown 9,024 23,334 05/25/2036.
57643L MN 3 |MABS 2005-NC2 A3 - RMBS .. | 03/25/2021. | Paydown 5,734 20,297 11/25/2035.
57643L RK 4 |MABS 2006-WMC1 A3 - RMBS.. .. [ 03/25/2021. | PaydOWN..........oovveerviieriirereiieniins [ eevereireneineneinnnens | cvrereern:86,857 | oiiiiiir86,857 | 145,329 | oo 44,440 | s | 82817 | | 42417 | s ....86,857 02/25/2036.
59020U 4L 6 |MLMI2006-WMC1 A1A - RMBS. .. | 03/25/2021. | Paydown 7,258 ..123,486 01/25/2037.
59023M AD 2 |MANA 2007-A1 A2C - RMBS .. [ 03/25/2021. | PaydOWN..........ccveerveereirereiinneins [ eevereineneineneinnnens | cvveneeen 14,138 | 14,138 | 8749 | 3760 | s | 010,378 | | 10,378 | oo ....14,138 01/25/2037.
59023M AT 7 |MANA 2007-A1 A3 - RMBS .. | 03/25/2021. | Paydown 22,253 40,104 (0) (0) 75 | 01/25/2037.
59023X AC 0 |MLMI2006-HE6 A2B - RMBS. .. | 03/25/2021. | Paydown o (0) (0) 49 | 11/25/2037.
59024B AB 9 |MANA 2007-OAR2 A2 - RMBS... .. 1 03/25/2021. | Paydown.........coovveviirinriveiinniiniins | cveviverinnivesiinniinens | cerieeern 165,760 | 11010, 165,760 | ... 140,122 | o 141,612 | s | e 24,148 (0) (0) 71 | 04/25/2037.
59024) AA 4 |MANA 2007-OAR3 A1 - RMBS .. | 03/25/2021. | Paydown 4,355 (0) (0) 39 | 07/27/2037.
59024Q AC 4 |FFMER 2007-2 A2B - RMBS... .| 03/25/2021. | Paydown 8,974 0 9 | 05/26/2037.




Statement as of March 31, 2021 of the Wellmark, Inc.

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

01L°'5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | inB./A.C.V. | Changein |Carrying Value at| Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Symbol
59024Q AE 0 |FFMER 2007-2 A2D - RMBS .. | 03/25/2021. | Paydown ....10,731 .4,641 5,859 10,731 05/26/2037.
59025 AB 1 |MLMBS 2007-3 2A1 - CMO/RMBS. .| 03/01/2021. | Paydown ....14,499 .9,316 4,243 14,499 06/25/2037.
METROPOLITAN LIFE GLOBAL
59217G  CS 6 |FUNDING I .. 1 03/10/2021. | TD SECURITIES (USA) LLC............ 369,320 360,000 360,515 (35) .(35) 360,151 01/11/2022. |1.DFE.........
59980C AA 1 |MCMLT 2017-3 A1- CMO/RMBS.............. .. 1 03/01/2021. | PaydOWN.........ocvvviiiiririncicciiecins | e | e 47,651 | ... 47,651 | ............ 47,905 (87) ..(87) 47,651 01/25/2061.|1.D FM.........
BNY/MIZUHO SECURITIES USA
606822 AZ 7 |MITSUBISHI UFJ FINANCIAL GROUP INC| C | 03/10/2021. [ INC (93) ..(93) 951,152 07/26/2023.
MITSUBISHI UFJ FINANCIAL GROUP
606822 BU 7 |INC C| 03/24/2021. | VariOUS..........coovveriririiriniiniiies 0 815,000 07/17/2030.
61691A BP 7 |MSC 2015-UBS8 B - CMBS...........cccocoouuuue .. | 01/28/2021. |[MORGAN STANLEY & COMPANY.. | ... 843 | e | e 1,340,937 12/17/2048.
61744C  YP 5 |MSHEL 2006-2 A4 - RMBS..........cccocoonrnns .. | 03/25/2021. | Paydown 615 42,748 02/25/2036.
61747W AL 3 |MORGAN STANLEY .. [ 03/31/2021. | TD SECURITIES (USA) LLC......ccooo. | oo (G £:) N R 920,850 07/28/2021.
61748H GR 6 |MSM 2004-11AR 1A1- CMO/RMBS.......... | .. | 03/25/2021. | Paydown 873 873 39 464 409 873 01/25/2035.
61748H RS 2 |MSM 2005-10 1A1- CMO/RMBS............... .. [ 03/25/2021. | PaydOWN..........covvoreiirrieniiieniins [ e | o 2,322 2,386 1,493 1,371 | e | e 1,015 1,015 2,386 12/25/2035.
61755A AD 8 |MSAC 2007-NC3 A2C - RMBS .. [ 03/25/2021. | PaydOown.........covuriiirinrinniiciiniins | e | e 60,851 60,851 51,343 | . 51,215 | oo | v 9,635 9,635 60,851 05/26/2037.
61760R BB 7 |MSC 2011-C3 A4 - CMBS ... | .| 03/01/2021. | Paydown 380,938 380,938 | .......... 439,611 RO [ (58,673) (58,673) 380,938 07/16/2049.
61762M BU 4 |MSBAM 2013-C10 ASB - CMBS................ .. | 03/01/2021. | Paydown 36,827 37,462 |. 37128 | (301) 36,827 07/17/2046.
61913P AP 7 |MHL 2005-1 1A1 - CMO/RMBS .. [ 03/25/2021. | PaydOWN...........ccvverrirriieniieniins [ e | e 10,398 | i 10,398 1,328 10,398 02/25/2035.
61913 AZ 5 |MHL 2005-4 A1-RMBS ... | .. | 03/25/2021. | Paydown I 36,048 3,882 36,048 10/25/2035.
61915R AU 0 |MHL 2005-5A1-RMBS..........cccoooocrurmrinns .. [ 03/25/2021. | PaydOWN. ..o [ covereiisniissniiisnins | e 44110 | e 44110 | e 33,803 | oo 37128 | | v 6,982 6,982 44,110 12/25/2035.
SEA PORT GROUP SECURITIES
62854A AN 4 |MYLANIIBV....ccoooiiiriiiriiineisneiscis L [02112/2021. [LLC e | e 792,372 | .......... 700,000 | .......... 663,817 | ..cooovvuven 673,284 | ... | e 560 560 673,844 06/15/2026.
63860F AD 5 |NSTR 2006-B AV4 - RMBS. .. [ 03/25/2021. | PaYAOWN. ... [ eeereiieneiieneiienens | ceoeneiinns 37,063 | ............ 37,063 | oo 19,273 | oo 24474 | o | e 12,589 | oo | e 12,589 | oo | v 37,063 09/25/2036.
639057 AB 4 |NATWEST GROUP PLC. C|01/12/2021. | BARCLAYS CAPITAL INC 303,567 300,000 300,000 | .. 300,000 0 300,000 11/28/2035.
640315 AH 0 |NSLT 2006-2 B - ABS .. 1 01/25/2021. | Paydown 9,447 7,242 6,644 JUVOR I 2,802 2,802 9,447 01/25/2038.
64352V NJ 6 |NCHET 2005-B A2D - RMBS .. | 03/25/2021. | Paydown 66,526 61,453 | . 596 66,526 10/25/2035.
64829) AA 1 |NRZT 2017-1 A- CMO/RMBS. .. | 03/01/2021. | Paydown (1,516) 47,134 02/26/2057.
64829K BV 1 |NRZT 2017-2 A3 - CMO/RMBS.. .. | 03/01/2021. | Paydown (474) 8,485 03/26/2057.
64830C AA 3 |NRZT 2019-1 A1 - CMO/RMBS. .. | 03/01/2021. | Paydown (157) 59,893 09/25/2057.
64830G AB 2 |NRZT 2018-1 A1A- CMO/RMBS.... .| 03/01/2021. | Paydown (294) 26,186 12/26/2057.
NEXTERA ENERGY CAPITAL HOLDINGS
65339K BJ 8 |INC .. | 01/12/2021. | Susquehanna International Securitie. | .............cccccccurues | ovvrveens 365,667 325,000 323,752 4 4 323,943 04/01/2029. | 2AFE.........
65535V MY 1 |NAA2005-AR4 4A1-RMBS........ccoooevv .. | 03/01/2021. | Paydown 130 130 100 | ........ 93 37 37 130 08/25/2035.|1.D FM.........
67066G AF 1 [NVIDIACORP.........cccoovvmmmriiirriiiniiiinii .. [ 01/12/2021. | BNP PARIBAS o e | s 330,831 300,000 323,121 | .. 321,856 | ..coovriiinriinnne (80) ..(80) 321,777 04/01/2030. | 1.G FE.........
69121P DC 4 |OWNIT 2006-2 A1 - RMBS. .. | 03/25/2021. | Paydown ....28,764 28,764 26,832 | . 27,044 | oo | v 1,720 1,720 28,764 01/25/2037.|1.D FM.........
709599 BB 9 |PENSKE TRUCK LEASING COLP............| .. | 02/09/2021. | USBANC 2127977 | 1,950,000 | ....... 1,946,022 | ........... 1,947,881 72 Y725 OO IO 1,947,954 e | e 180,023 | ... 180,023 | ....... 40,138 | 02/01/2024. | 2B FE.........
709599 BD 5 |PENSKE TRUCKLEASING COLP............ .. | 03/09/2021. | BARCLAYS CAPITAL INC........coovvvet | corarirereiveniiienins | v 711,810 | oo 705,000 | .......... 704514 | oo 704,884 | ..o 38 38 | e [ e 704,922 | .o | e 6,888 | ........... 6,888 | ...... 15,868 | 07/29/2021. | 2.B FE.........
JANE STREET EXECUTION
713448 ER 5 [PEPSICOINC......ccoovviiiiririiecereciecs . 103/10/2021. |[SERVICESLLC | | v 181,706 | .......... 170,000 | .......... 169,128 | oo 169,218 Y728 SRS I 169,240 | .oooooceeci | 12,466 | ......... 12,466 | ........ 2,144 | 03/19/2027.
74340X BE 0 |PROLOGIS LP .. | 03/08/2021. | Call @ 112.47................. 253,046 225,000 225,756 | .. 225,525 .(19) 225,506 | ....ooovivrinns | e 27,540 11/01/2025.
74922M  AA 9 |RALI 2006-QA6 A1 - RMBS. .| 03/25/2021. | Paydown ...37,382 32,951 29,533 | . 29,804 3,147 32,951 07/25/2036.
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74922N  AB 5 |RALI2006-QA10 A2 - RMBS .. [ 03/25/2021. | PaydOown.........covriiiriirinnicciiiecins | e | e 52,736 | oo 48,797 | oo 30,829 35,205 | ..coviiiiieiiens | e 13,592 | oo | e 13,592 | oo [ i 48,797 12/25/2036.
74922R AT 7 |RALI2006-QS18 IAV - CMO/RMBS .. | 03/01/2021. | Direct 1,501 8 12/25/2036.
74923H AL 5 |RALI2007-QS4 3A2 - CMO/RMBS .. | 03/01/2021. | Paydown 851 3,412 2,836 2,738 674 3,412 03/25/2037.
749575 AB 2 |RFMSI2006-SA3 2A1 - CMO/RMBS .| 03/01/2021. | Paydown 7,402 8,639 3,205 11,844 09/25/2036.
74958C AB 6 |RFMSI 2006-SA4 2A1 - CMO/RMBS.. .. | 03/01/2021. | Paydown 8,050 26,918 11/25/2036.
75114G  AC 3 |RALI2006-Q04 2A1-RMBS...........ccccocoee. .. | 03/25/2021. | Paydown 349 7,565 04/25/2046.
751151 AN 1 |RALI 2006-QS12 2A9 - CMO/RMBS... .. | 03/25/2021. | Paydown 16,855 09/25/2036.
75115C AD 9 |RALI2006-QS9 1A4 - CMO/RMBS. .. | 03/01/2021. | Paydown 07/25/2036.
76110H 4L 0 |RALI2005-QA4 A41- CMO/RMBS .. | 03/01/2021. | Paydown 04/25/2035.
76110H 7A 1 |RALI2005-QA7 A1 - CMO/RMBS... .. | 03/01/2021. | Paydown 07/25/2035.
76110H H2 8 |RALI2004-QA6 NB1 - CMO/RMBS............| .. | 03/01/2021. | Paydown 12/26/2034.
761118 BS 6 |RALI2005-QA8 C21- CMO/RMBS............ .. | 03/01/2021. | Paydown 17,769 | oo 15,950 | oo | 010,223 | [ 10,223 | oo | e 26,173 07/25/2035.
761118 CH 9 |RALI2005-QS11 A4 - CMO/RMBS .. | 03/01/2021. | Paydown 19,998 | oo 18,984 5,660 24,644 07/25/2035.
761118 PE 2 |RALI 2005-QA13 2A1 - CMO/RMBS.......... | .. | 03/01/2021. | Paydown 8,809 8,556 2,164 10,719 12/25/2035.
761118 PF 9 |RALI 2005-QA13 3A1 - CMO/RMBS.......... .. | 03/01/2021. | Paydown 1,756 1,754 927 2,681 12/25/2035.
761118 TB 4 |RALI 2006-QA1 A21 - CMO/RMBS .. 1 03/01/2021. | PaydOWN.........coovrvrriiriiniicnienins | everncisniiniinninnes | covrieennnn 57,429 | 0000 59,672 | i 3,561 | i 41,948 | |l ATT2T | [ AT727 | e | i 59,672 01/25/2036.
76111X ZA 4 |RFMSI 2005-SA5 1A - CMO/RMBS........... | .. | 03/01/2021. | Paydown 3,983 3,637 2,231 5,868 11/25/2035.
76111X ZB 2 |RFMSI 2005-SA5 2A - CMO/RMBS........... .| 03/01/2021. | Paydown 39,428 34,499 34,604 4,824 39,428 11/25/2035.
76112B KN 9 | GMACM 2005-AR1 3A - CMO/RMBS. .. | 03/01/2021. | Paydown 4,187 693 2,500 1,687 4,187 03/18/2035.
784423 AH 8 |SLCLT 2004-1 B - ABS ... |.. | 02/16/2021. | Paydown 6,725 6,052 5,929 796 6,725 08/15/2031.
78442G LB 0 |SLMA2004-2B-ABS.......ccooooommmmrrmrrririnnns .. 1 01/25/2021. | Paydown 6,323 5,672 5,593 731 6,323 07/25/2039.
78442G QL 3 |SLMA2005-7 B - ABS .. | 01/25/2021. | Paydown ....18,643 ..17,082 ....17,002 1,642 18,643 01/25/2040.
78443K AK 2 |SLMA 2006-9 B - ABS woer | | 01/25/2021. | Paydown ..15,714 ....14,300 ....14,202 1,511 15,714 01/25/2041.
78443Y AD 8 |SLMA2007-3 A4-ABS.........cccoccourriinnnnen. .. | 01/25/2021. | Paydown 34,720 34,081 32,983 1,737 34,720 01/25/2022.
784442 AC 9 |SLMA2008-2 A3 - ABS... .. 101/25/2021. | Paydown 22,612 22,164 | . 22,005 607 22,612 04/25/2023.
78445A AD 8 |SLMA 2008-4 A4 - ABS... coee [ 01/25/2021. | PAYAOWN......oovvvvrireicniisniienis | e | e 43,803 | i 43,803 | ............ 44,480 | ........cccc.... 43,644 159 43,803 07/25/2022.
78445C AD 4 |SLMA 2008-6 A4 - ABS........ccooommriimnrrins - [01/25/2021. | PaYAOWN. ... [ eevereirnneinsneinnnens | e 14,973 | 14,973 | e 15,114 | o 14,626 347 14,973 07/25/2023.
78445) AA 5 |SLMA 20089 A-ABS .. | 01/25/2021. | Paydown ..17,929 ....18,220 17,786 143 17,929 0 78 | 04/25/2023.
78446W AC 1 |SLMA2012-1A3-ABS... <oer | | 03/25/2021. | Paydown v 12,664 | 112,783 | 12,344 320 12,664 0 0 21 | 09/25/2028.
78473N  AA 1 |STARM 2007-1 1A1-CMO/RMBS............. .. [ 03/01/2021. | PaydOWN............ocvvereirrireiinniins [ | e 14,651 | 14,505 | ........... 10,385 5916 14,505 | oo | e AT | AT | 48 | 02/25/2037.
80556A AC 1 |SAST 2006-3 A3 - RMBS.... .. | 03/25/2021. | Paydown ...12,399 9,682 28,627 0 16 | 11/25/2036.
80556Y AC 9 |SAST 2007-2 A2B - RMBS.. w.r | .. | 03/25/2021. | Paydown correenn. 38,060 9,523 46,951 0 28 | 05/25/2037.
81378G AC 2 |SABR2007-NC2 A2B -RMBS................... .. [ 03/25/2021. | PaydOWN...........crveeecriereirereiieriins [ eovereireneiveneiinnnens | eeorereernni 26,057 | 026,057 | oo 15,480 0 11| 01/25/2037.
81379E AC 6 |SABR 2007-BR5 A2C - RMBS.... .. | 03/25/2021. | Paydown 8,210 9,579 0 15 | 05/26/2037.
81879M AV 1 | SGMS 2006-FRE1 A2B - RMBS. w.er| .- | 03/25/2021. | Paydown correereei 22,986 | 122,986 | e 11,307 | oo 11,740 . 0 96 | 02/25/2036.
83611M LZ 9 |SVHE 2006-OPT12A4 -RMBS.................. .. [ 03/25/2021. | PaydOWN............cvverrinriiriinniins [ e | e 27,879 27,879 23,993 26,429 1,450 27,879 | 0 18 | 03/25/2036.
83612L AU 3 |SVHE 2006-WF1 A4 -RMBS..................... .. [ 03/25/2021. | PaYAOWN. ... [ eeereiiereiireneiienees | ceoenenins 69,304 69,303 67,961 1,343 69,303 | ..o 0 0 60 | 10/25/2036.
SOUTHWEST AIRLINES CO PASS
84474Y AA 4 |THROUGH TRUST .. 1 02/01/2021. | Paydown 54,960 56,077 55,125 | oo [ e (165) (165) 54,960 | ...ooocvverriiis | e | e 0 [ 1,690 | 02/01/2024. | 1.F FE..........
85572V AA 8 |STARR2019-2 A-ABS......cccoovimiimiririnie C| 03/15/2021. | Paydown 1,611 1,611 1,568 44 0 44 1,611 0 0 10 | 11/15/2044. |4 B FE.........
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863579 AN 8 | SARM 2004-12 2A - CMO/RMBS.... .. | 03/01/2021. | Paydown ....14,655 14211 614 14,655 0 49 | 09/25/2034.

863579 B3 1 |SARM 2005-21 2A - CMO/RMBS, .. | 03/01/2021. | Paydown ....14,449 ....10,644 4,934 14,449 .(204) ] .............62 | 11/25/2035.

863579 FW 3 | SARM 2004-18 4A1 - CMO/RMBS.. .. | 03/01/2021. | Paydown 170 118 52 170 0 1 | 12/25/2034.

863579 GY 8 |SARM 2004-20 1A1 - CMO/RMBS.. .. | 03/01/2021. | Paydown ....16,487 1,033 16,487 (0) 70 | 01/25/2035.

863579 GZ 5 | SARM 2004-20 1A2 - CMO/RMBS.. .. | 03/01/2021. | Paydown 16,951 3,320 16,951 (0) 72 | 01/25/2035.

863579 HB 7 |SARM 2004-20 2A1 - CMO/RMBS.. .. | 03/01/2021. | Paydown 23,314 22,002 21,632 1,682 X< H /S TN IO (1) IS [(0)) 108 | 01/25/2035.

863579 PD 4 | SARM 2005-7 1A1 - CMO/RMBS.... .. | 03/01/2021. | Paydown 6,552 6,437 6,325 228 6,552 (0) 34 | 04/25/2035.

863579 PF 9 | SARM 2005-7 1A3 - CMO/RMBS .. | 03/01/2021. | Paydown 3,420 3,212 3,142 278 3,420 (0) 18 | 04/25/2035.

863579 UL 0 |SARM 2005-15 1A1 - CMO/RMBS.. .. | 03/01/2021. | Paydown 180 438 (5) 2 | 07/25/2035.

863579 V4 7 |SARM 2006-2 5A1 - CMO/RMBS .. | 03/01/2021. | Paydown 2,888 14,096 | oo e (14) | s QL] — 83 | 03/25/2036.

86358E RW 8 |SAIL 2005-3 M2 - RMBS .. | 03/25/2021. | Paydown 1,177 49,924 (0) 64 | 04/25/2035.

86358H NX 3 |SAMI2002-AR3 A1- CMO/RMBS.............. .. [ 03/19/2021. | PaydOWN...........ccvverveirriieriienins [ coveriissniiinniiisnins | 20,860 | ... 20,860 | oo 18,905 | oo 18,770 | oo 2,090 20,860 (0) 28 |09/19/2032.

86359A 5M 1 | SASC 2003-34A 5A4 - CMO/RMBS .. | 03/01/2021. | Paydown 2,036 2,007 78 2,085 (0) 7 | 11/25/2033.

86359B 4Y 4 |SASC 2005-4XS 21A - RMBS. woo | [ 03/01/2021. | PaydOWN. ... [ | 40,159 | 40,159 | L 38,713 | i 39,078 1,082 40,159 03/25/2035.

86359D UR 6 |LXS2005-5N 3A1-RMBS........cccoourvvonnns .. [ 03/25/2021. | PaYdOWN..........corveorrirerrirnriireriins [ eevereineneinnneinnnees | eeireneern:86,410 | 186,410 | oo T4817 | o 73,557 | oo | 012,853 [ s [ 12,853 | oo | v 86,410 11/25/2035.

86350L MW 6 |SAMI2005-AR6 1A1 - CMO/RMBS.... .. | 03/25/2021. | Paydown 1,397 1,497 932 09/25/2045.

86359 NA 3 | SAMI 2005-AR6 2A1 - CMO/RMBS............ | .. | 03/25/2021. | PaydOwn..........ccoecuirvnriinniinnieniinns | covnrinrisniesnienins | e 111,381 | i 111,381 | ... 107,229 | .o 107,557 3,823 | | s 111,381 09/25/2045.

86350L QS 1 |SAMI2005-AR7 5A1 - CMO/RMBS............ .. | 03/01/2021. | Paydown 7,156 4,686 4,239 | s 2,917 7,156 03/25/2046.

86359L RY 7 |SAMI2005-AR8 A2 - RMBS.... .. | 03/01/2021. | Paydown 27,198 24,938 23,432 3,766 27,198 02/25/2036.

86350L TG 4 |SAMI2006-AR1 3A1 - RMBS.. coee || 03/25/2021. | PAYAOWN......oocvovrreieriieniiienins | v | eeveeennen21,620 | i 21,620 | .occooeeee 19,080 | oo 19,211 2,409 21,620 02/25/2036.

86360K AX 6 |SAMI2006-AR3 221 - CMO/RMBS............ .. 1 02/01/2021. | Paydown 1,790 676 737 | oo 1,054 1,790 05/25/2036.

86360N AG 7 |SARM 2006-5 1A1- CMO/RMBS .. | 03/01/2021. | Paydown 33,425 23,398 | . 24,916 8,509 33,425 06/25/2036.

86360Q AM 7 | SAMI 2006-AR4 5A1 - RMBS ... | .. | 03/25/2021. | Paydown cerenn:86,094 | L 86,094 | ..ocoovunnes 78,265 | ..cooveve 77,823 8,271 86,004 06/25/2036.

86361H AA 2 |SAMI2006-AR7 A1A-RMBS.................. .. [ 03/25/2021. | PaydOWN............ovverriniiiriiinniins [ e | i 58,119 61,666 57,411 47,824 4,233 61,666 08/25/2036.

86361H AP 9 |SAMI2006-AR7 A11 - RMBS .. | 02/25/2021. | Paydown 5,998 5,028 4,958 1,040 5,998 08/25/2036.

86361P AF 3 | SARM 2006-9 2A2 - CMO/RMBS ceee | [ 03/01/2021. | PAYAOWN.........oooovieiiciciiinniis [ e | e 12,158 | oo 12,167 5,779 5,379 6,788 12,167 10/25/2036.

86361W AA 9 |SAMI2006-AR8 A1A - RMBS.................... .. [ 03/25/2021. | PAYAOWN. ... | eeereiieseiieneiinnees | ceoeneionns 73,590 | .oovvvennas 73,590 | ..oooevenncd 68,704 | ..o 36,648 | ..o 5,628 73,590 10/25/2036.

86362N AE 0 |SARM 2007-8 2A1 - CMO/RMBS .. | 03/01/2021. | Paydown .. 11,135 3,588 14,652 09/25/2037.

86362X AP 3 | SAMI 2007-AR1 2A1 - RMBS <o | . | 03/25/2021. | Paydown 72,043 | 89,307 | [ e 14896 | i [ 14,696 | ..oooocvcriins | e 84,003 01/25/2037.

86363N AY 5 | SAMI 2007-AR3 2A1 - CMO/RMBS............ .. [ 03/25/2021. | PaydOWN............ccvverriicrisriinniins [ | e 54,246 | i 44871 | ... 42,572 2,799 44,871 06/25/2037.

86364) AD 9 |SARM 2007-9 2A1 - CMO/RMBS, .. [03/01/2021. | PaYAOWN. ... [ eovereireneineneinenens | cvveneenn 13,402 | i 13,717 | o 7,613 6,178 13,717 10/25/2037.

86364N AA 6 |SAMI 2007-AR4 A4G - RMBS .. | 03/25/2021. | Paydown 68,233 64,609 3,515 68,233 09/25/2047.

86364R AA 7 |SAMI2007-AR6 A1-RMBS..........cccocouenucee .. [ 03/01/2021. | PaYAOWN..........covverrerriereiieniins [ eerereiieneineneinenens | coreneenn 40,808 | i 40,808 | ........... 36,344 4,79 40,808 08/25/2047.

86365F AC 8 |SFS2010-AB-RMBS .1 03/15/2021. | Paydown 4,965 4,676 4,685 280 4,965 01/16/2046.

867914 BM 4 | TRUIST FINANCIAL CORP. v [ 03/31/2021. | J. P. MORGAN CHASE.........ccocooomuns | conmerirereiraneiraniinns 1073747 | 1,055,000 | ....... 1,030,503 | ........... 1,045,982 2,152 | oo | s 1,048,134 01/27/2022.

87164K AC 8 |SYNGENTAFINANCE NV......ccccccovvvv. C|01/07/2021. | BNP PARIBAS, S.A........ccoovuiimmiiinns | conmviismeiinneiisniins | covvii 208,090 200,000 200,000 200,000 | ...cooooiriiirnns 0 200,000 04/24/2028.

871658 AC 7 |SYNCHRONY FINANCIAL.. <. | .| 02/03/2021. | TDBank ..991,740 ..980,000 ..978,256 ..979,832 25 25 979,858 08/15/2021.

87230A AE 6 |TFLAT 2016-1R AR-CDO.. ....| C[01/08/2021. | Call @ 100.00................. ..160,000 | ..........160,000 ..160,000 ..160,000 (U OO I 160,000 07/17/2028.

874060 AX 4 | TAKEDA PHARMACEUTICAL COLTD..... C| 03/24/2021. | RBC Capital Markets LLC...........cc.cc. | cooreeeemeeremiiveniins | coreii 386,124 | .......... 400,000 399,216 | ........ 399,260 | ...ccoovvrerriine 21 21 399,281 03/31/2030.

87407R  AA 4 |TAL2020-1 A-RMBS.......cccoocoovmvviiirrianns .. 1 03/20/2021. | PaydOWN...........cvverrinriiriiinciins [ e | o 30,188 30,188 30,175 30,176 | oo 12 12 30,188 09/20/2045.
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88315L AG 3 |TMCL 2020-2 A - ABS. .| C|03/20/2021. | Paydown 30,564 30,584 30,584 (20) ..(20) 30,564 | ..ooveriiniies | i (0) 09/20/2045. | 1.F FE...
88315L AJ 7 |TMCL 203 A-RMBS... C|03/20/2021. | Paydown 20,475 20,467 20,467 8 8 20,475 09/20/2045.
88576X AA 4 |HENDR 2010-1A-RMB .1 03/15/2021. | Paydown 5,011 5,556 5417 | oo | e (406) (406) 5,011 0 07/15/2059.
89173F AA 8 |TPMT 2017-1 A1-RMBS.... .|..]03/01/2021. | Paydown 59,855 59,934 59,909 (54) ..(54) 59,855 10/25/2056.
89473L AH 7 |TRMPK1RRARR-CDO C|01/20/2021. | Paydown 202,455 202,455 202,455 202,455 0 202,455 10/20/2028.
902613 AE 8 |UBS GROUP AG . | C|02/16/2021. | BARCLAYS CAPITAL INC 298,497 300,000 300,000 0 300,000 (1,503) | ... 02/11/2032.
907818 FB 9 | UNION PACIFIC CORP... ..101/12/2021. | J P MORGAN SECURITIES.........ccc. | covvvvvvenivnrinniiens | el 574,975 | i, 500,000 | .......... 499,785 | ..o 499,824 LI TR IO 499,825 B 75,150 03/01/2029.
92211M AE 3 |VDC 2018-2 A2 - ABS. .. | 03/15/2021. | Paydown 2,975 2,975 2,975 0 2,975 11/116/2043.
92212K  AA 4 |VDC 2019-1 A2 - ABS woer | . | 03/15/2021. | Paydown 400 400 0 400 07/15/2044.
925388 AA 1 |VERUS-21R1-A1- CMO/RMBS................. .. | 03/01/2021. | Paydown ...41,942 ..41,942 ..41,941 0 41,942 10/25/2063.
927804 FK 5 |VIRGINIA ELECTRIC AND POWER CO.... | .. | 03/31/2021. | J. P. MORGAN CHASE..........cccocoons [ commmvimmmrirnriinannns ,768,383 ,745,000 747,321 (124) [ oo | e 1,745,239 01/15/2022.
PERSHING DIV OF DLJ SEC
92890F AY 2 |WFRBS 2014-C20 B - CMBS . 102/25/2021. [LNDING | ...1,796,433 (438) [ oo | e 1,795,825 05/17/2047.
92890K BB 0 |WFRBS 2014-C22 ASB - CMBS. ... | .. 03/01/2021. | Paydown ....50,034 (108) 49,743 09/17/2057.
92922F 3N 6 |WAMU 2005-AR12 1A8 - CMO/RMBS....... .. | 03/01/2021. | Paydown 27,562 946 28,305 10/25/2035.
92922F 4D 7 |WAMU 2005-AR14 1A4 - CMO/RMBS....... .. | 03/01/2021. | Paydown 37,653 487 38,298 12/25/2035.
92922F 7P 7 |WAMU 2005-AR17 1A1- CMO/RMBS....... .. | 03/25/2021. | Paydown 21,500 2,567 23,822 12/25/2045.
92922F B4 9 |WAMU 2004-AR13 A1A - CMO/RMBS....... .. [ 03/25/2021. | PaydOWN...........ccoooirviinriiniinniins [ e | e 12,116 | 12,116 | oo 11,595 | oo 11,645 471 12,116 11/25/2034.
92922F G7 7 |WAMU 2005-AR4 A5 - CMO/RMBS........... .. | 03/01/2021. | Paydown 7,612 (618) 3,525 4,088 7,612 04/25/2035.
92922F J2 5 |WAMU 2005-AR6 2AA - CMO/RMBS.......... | .. | 03/25/2021. | PaydOwn..........cooovrvveimiiiinniinniiinns | covmeiisnniinnsiisnnis | conneeennn 44,650 | s 44,650 | ............ 38,772 | oo 40,056 4,594 44,650 04/25/2045.
92922F ZF 8 | WAMU 2004-AR12 A2A - CMO/RMBS....... .. | 03/25/2021. | Paydown 9,795 7,508 8,076 1,719 9,795 10/25/2044.
92925C CC 4 |WAMU 2006-AR1 1AA - CMO/RMBS......... | .. | 03/01/2021. | Paydown 6,269 15,784 01/25/2046.
92925C DQ 2 |WAMU 2006-AR2 1A1 - CMO/RMBS......... .. | 03/01/2021. | Paydown . 5,144 22,129 03/25/2036.
92925D AB 6 |WAMU 2006-AR17 A1A - CMO/RMBS....... .. [ 03/01/2021. | PaydOWN............coverveenviinriienins [ eoveneiisniissniinsnins | cvrenernni21,850 | 121,850 | oo 16,368 | .coooooverennne 17,059 4,791 21,850 12/25/2046.
92925V AM 2 |WAMU 2007-HY1 4A1 - CDO/CMO/RMBS |.. | 03/01/2021. | Paydown . 8,528 8,675 2,230 10,905 02/25/2037.
92926S AC 0 |WMHE 2007-HE2 2A2-RMBS................. .. | 03/25/2021. | Paydown 69,238 33,932 34,134 35,103 69,238 04/25/2037.
92926S AE 6 |WMHE 2007-HE2 2A4 - RMBS .. [ 03/25/2021. | PaYAOWN..........cocvveriereiariiieneins [ eovereireneiseneinenens | coveneennd2,122 | i 42,122 | o 22,035 | oo 21,823 20,298 42,122 04/25/2037.
92926U AA 9 |WAMU 2007-HY2 1A1 - CMO/RMBS.. .. | 03/01/2021. | Paydown 24,936 22,459 23,138 1,798 24,936 12/25/2036.
92926W AA 5 |WAMU 2007-OA1 A1A - CMO/RMBS. . [ 03/01/2021. | PAYAOWN..........oovierierrireriiieniins [ eovereireneineneinenens | eorereernni 23,239 | i 24170 | oo 19,032 | oo 19,064 5,106 24,170 02/25/2047.
92936) BB 9 |WFRBS 2011-C5 A4 - CMBS.. .. | 02/01/2021. | Paydown 1,479 1,493 1,479 0) 1,479 11/18/2044.
92936) BB 9 |WFRBS 2011-C5 A4 - CMBS.. .. | 03/01/2021. | Paydown 101 102 101 (0) 101 11/18/2044.
933631 AC 7 |WMHE 2007-HE1 2A2 - RMBS... .. [ 03/25/2021. | PaydOWN............cvvorriicriiriinniins [ e | e 41,348 | 41,348 22,651 25473 | oo | 015875 | s [ o 15,875 | covveeeeeeeercens | v 41,348 01/25/2037.
933631 AD 5 |WMHE 2007-HE1 2A3 - RMBS .. [ 03/25/2021. | PaydOWN.........cocvvecriarrieriiieneins [ eovereireneineneinenens | eireneennn36,7700 | i 36,770 | oo 16,662 | coovoorerinne 19,141 | s | e 17,629 | | s 17,629 | oo | e 36,770 01/25/2037.
93363C AB 5 |WAMU 2006-AR7 2A - CMO/RMBS .. | 03/01/2021. | Paydown 35,151 25,608 26,257 8,895 35,151 07/25/2046.
93363T AA 0 |WAMU 2006-AR11 1A - CMO/RMBS.. .. [ 03/01/2021. | PAYAOWN..........oorveecriervieriiieniiins [ eorereireneineneinenens | e 16,110 | i 16,285 | ............ 12,245 | oo 11,317 4,968 16,285 09/25/2046.
93934F MN 9 |WMALT 2006-AR2 A1A - CMO/RMBS....... .. [03/01/2021. | PaydOWN...........ccvvorrirrisriinniins [ e | e 27,549 | i 27,525 | ... 19,336 | ccovvvrciennn 21,043 6,482 27,525 04/25/2046.
93934F PN 6 |WAMU 2006-AR4 A1A - CMO/RMBS. .. | 03/01/2021. | Paydown 30,672 22,664 22,901 7,171 30,672 05/25/2046.
93934T AB 8 |WMABS 2007-HE2 2A1 - RMBS .. | 03/25/2021. | PaYdOWN.......covvvieriiniririieiinnins | cevvrenisnisniessinnns | cvvrrenne 16,812 [ i 76,812 | oo 31,109 | v 30,969 | ..o | 85,843 | s [ 45,843 | ..o | e 76,812 02/25/2037.
93934X AD 5 |WMABS 2006-HE5 2A3 - RMBS .. | 03/25/2021. | Paydown 1,841 967 874 1,841 10/25/2036.
939355 AE 3 |WMALT 2007-OA3 5A - CMO/RMBS.. . 103/01/2021. | PaYdOWN.........oovververiririreiieriniins | vevieniseineienniinnes | vereenenn 16,100 | e 15,834 | oo 9,193 | oo 10,285 5,549 15,834 04/25/2047.
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93936L AC 1 |WMALT 2007-OC2 A3 - RMBS .. | 03/25/2021. | Paydown.........cccoevunvinrinniiciinnins | evevenisnisnieniienns | i 23,880 [ i 23,342 | oo 13,305 | oo 15,334 8,008 23,342 06/25/2037.
93936M AA 3 | WMALT 2007-OA4 A1A - CMO/RMBS .. | 03/01/2021. | Paydown 25,519 23,848 23,397 2,123 25,519 04/25/2047.
949830 AB 3 |WFMBS 2007-AR3 A2 - CMO/RMBS.......... .. 1 03/01/2021. | Paydown.........ccevvnrinrinnicciinnies | evevenienisnieeniieens | e 8,978 [ i 11,581 | oo A7 | i 10,569 1,012 11,581 04/27/2037.
94984C AA 4 |WFMBS 2006-AR11 A1 - CMO/RMBS....... .. | 03/01/2021. | Paydown ...11,652 ....10,649 903 11,552 08/25/2036.
94984G AA 5 |WFMBS 2006-AR12 1A1 - CMO/RMBS..... |.. | 03/01/2021. | Paydown 20,452 18,929 1,523 20,452 09/25/2036.
94986C AA 2 |WFMBS 2007-AR4 A1- CMO/RMBS......... .. | 03/01/2021. | Paydown ....10,000 8,236 1,764 10,000 08/25/2037.
94988Q AL 5 |WFCM 2013-LC12 ASB - CMBS. .. | 03/01/2021. | Paydown ...51,812 51,812 52,301 (490) 51,812 07/17/2046.
94989Q BA 7 |WFCM 2015-SG1B - CMBS... .. | 02/09/2021. | Various.. ..727,463 ..720,000 ..643,997 1,585 645,582 09/17/2048.
95000F AR 7 |WFCM 2016-C35 A2 - CMBS.. .. | 03/01/2021. | Paydown 58,018 58,398 (380) 58,018 07/17/2048.
95000M BU 4 |WFCM 2016-C36 B - CMBS .. 1 01/28/2021. | WELLS FARGO SECURITIES LLC.. | ..ccoovvvvrrivariiiann | 1,170,735 | 1,180,000 | .......1,090,394 | .......... 1,090,990 1047 | i | e 1,092,036 11/18/2059.
95058X AD 0 |WEN 2018-1 A21 - RMBS... . | 03/15/2021. | Paydown 2,163 2,161 2,162 1 1 2,163 03/16/2048.
3899999. Total - Bonds - Industrial and MiSCEllANEOUS............coriuiiiiiiiies oo | oo 8,567,460 | ..... 57,628,627 | ... 56,040,385 | ......... 51,138,365 | .......... 6,719 |.... 1,332,514 | oo 0 ... 1,339,233 | ... 0 ... 57,061,453 | .....ccocoo..uu 0 ].1,428735 |.... 1,428,735 | ... 628,451 XXX
Bonds - Unaffilited Bank Loans
00769Q AG 8 |Advanced Drainage Systems, Inc............... .. | 01/04/2021. | Redemption @ 100.00 275 275 274 274 | . 0 0 274 | 1 1 1107/31/2026.|3.BFE.........
03852) AR 2 |Aramark Services, INC........cccoceumereernrris .. | 03/31/2021. | Redemption @ 100.00 725 725 724 715 | oo 9 0 9 T24 | s 1 1 3 |01/27/2027. | 3B FE.........
Boyd Gaming Corporation Refinancing
10330 AU 2 |Term .. | 01/14/2021. | Redemption @ 100.00...........coovveeees | worrmmverrmrrireniiinnees | covireneiiens 1,838 1,838 1,838 1,819 18 18 1,838 | i 0 2 | 09/15/2023. |3.C FE.........
11823L  AH 8 |BUCKEYE PARTNERS 10/19 COV-LIT..... .. | 03/31/2021. | Redemption @ 100.00 757 757 753 754 | oo 0 0 754 | oo, 3 3 5 | 11/15/2026. |3 AFE.........
CDW LLC (aka AP Exhaust Acq) (fka CDW
12512Y AF 8 |Co .. | 03/31/2021. | Redemption @ 100.00...........ccoovvvens [ wormmvrremeiriniiiinins | o 1,615 1,615 1,613 1,614 | 0 0 1,614 | o 1 1 8 | 08/17/2023.
12709Q AG 6 |Cabot Microelectronics Corporation.... .. [ 03/31/2021. | VarOUS.........cvverrrirriieriis 600 600 599 0 4 600 0 0 3 [12/31/2021.
14161 AB 0 |CARDTRONICS 6/20 COV-LITE TLB. .. | 03/31/2021. | Redemption @ 100.00 613 613 602 0 0 603 .10 ..8 | 06/25/2027.
15669G  AH 7 | CenturyLink, INC......ccoooovvvvenrrireniinriiieens .. | 03/31/2021. | Redemption @ 100.00...........coovveeees | cerrrrverrmrriireniirnnees | cevrereiinns 1,050 1,050 1,049 1,038 1 0 1 1,049 1 1 6 |03/15/2027.
CHARTER COMMUNICATIONS
16117L  BX 6 |OPERATING, LLC . | 03/31/2021. | Redemption @ 100.00 726 726 725 725 | oo 0 0 725 | oo 1 1 3 | 04/30/2025.
17178H AM 4 |Ciena Corporation.............ccccceureienriienns .. | 02/01/2021. | Redemption @ 100.00...........ccoovveees [ eormmeiismriiiniiiinins | o 1,349 1,349 1,347 1,344 | e 3 0 3 1,348 | i 1 1 6 |09/19/2025.
18449E  AE 0 |Clean Harbors, Inc. Initial Term Loan......... .. | 03/31/2021. | Redemption @ 100.00...........coovveeers | cerrrrveemrrireriirnnies | ceveereion 2,79 2,79 2,787 2,785 | oo 5 0 5 2,791 3 3 13 | 06/30/2024.
22207E BG 8 |CotyInc .. | 03/30/2021. | Redemption @ 100.00 945 945 942 888 55 0 55 1 1 6 |03/28/2025.
23726R  AM 7 |Darling Ingredients INC...........ccccooveverernneens .. | 03/26/2021. | Redemption @ 100.00...........ccovvwerees [ cooerveeemrireniirenees | oo 75,776 | oo 75,776 | oo 75,586 | .oocovvvri 75,747 2 2 75,749 | oo | e 27 | oo 27 | s 382 | 12/12/2024.
269288 AL 3 |E.W. Scripps Company, The .. | 03/31/2021. | Redemption @ 100.00 622 622 619 614 0 6 2 2 7 | 04/03/2026.
28414B  AF 3 |ELANCO ANIMAL HEALTH 2/20 TLB. .1 03/31/2021. | Redemption @ 100.00...........covvweees [ cooemveeremeireniiienies | ceviereiin 4,525 4,525 4,500 4,503 1 1 4,504 02/04/2027.
29267Y AS 1 |Energizer Holdings, INC........ccccocoovvvvinnnenas - [01/01/2021. | AdUSIMENL........ooooovieriirriiriiiens [ [ e | | o (VI 258 258 12/16/2027.
31774B AD 6 |FinCo | LLC aka Fortress Investment Grou | .. | 03/31/2021. | Redemption @ 100.00 660 658 658 | oo 1 0 1 659 12/27/2022.
365556 AU 3 |Ingersoll-Rand Co. Ltd........cccoevrvrrrircrirs .| 03/31/2021. | Redemption @ 100.00 888 886 875 12 0 12 887 02/28/2027.
365556 AW 9 |Gardner Denver, INC........ccccccoumevnnriinennens .. | 03/31/2021. | Redemption @ 100.00 475 468 468 | .o 0 0 469 03/01/2027.
38017B AP 1 |Go Daddy Operating Company, LLC .. | 03/31/2021. | Redemption @ 100.00 1,463 1,455 1,456 | . 0 0 1,456 08/07/2027.
40409V AR 5 |H.B. Fuller Company Bank Loan .. | 02/26/2021. | Redemption @ 100.00 4,487 4,487 4,452 35 4,487 10/20/2024.
449320  AB 0 [IAASPINGO INC.....coovvvvviiiciiscisnii .. | 03/31/2021. | Redemption @ 100.00 800 798 793 0 6 798 05/22/2026.
44988E  AE 3 |Syneos Health, Inc. fka INC Research Hol. | .. | 03/31/2021. | Various.. 20,446 20,418 20,252 1 180 20,432 08/01/2024.
475798 AT 7 |Jeld-Wen, INC......cccoovvmvvvnrriiirriiiciiincinns .. | 03/31/2021. | Redemption @ 100.00 1,282 1,253 1,254 2 2 1,256 12/14/2024.
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55316H AB 1 |Genesee & Wyoming Inc. .. | 03/31/2021. | Redemption @ 100.00 3,750 3,731 3,734 1 1 3,735 .15 11/06/2026.
63108E  AB 4 |Nascar Holdings, INC.. .. | 03/31/2021. | Redemption @ 100.00 6,030 5,735 5,794 6 6 5,800 ..230 .20 | 07/26/2026.
64072U AH 5 |Altice US Finance | Corporation.. .. | 01/15/2021. | Redemption @ 100.00 1,038 1,035 1,020 0 15 1,036 2 2 2 101/10/2026.
65400Y BK 0 |Nielsen Finance LLC (VNU, Inc.) .. | 03/16/2021. | Redemption @ 100.00 22,309 21,863 21,918 18 18 21,935 373 | o 373 | 267 | 06/06/2025.
68218E AH 7 | ON Semiconductor Corporatiol .. | 03/31/2021. | Redemption @ 100.00 565 564 564 0 0 564 0 0 3 | 09/19/2026.
70757D AV 1 |Penn National Gaming, Inc .. | 03/31/2021. | Redemption @ 100.00 650 648 641 0 8 649 08/14/2025.
72584D AE 4 |KFC Holding Co. aka Yum Brands.. .. | 03/15/2021. | Redemption @ 100.00 . 356,157 40 2,291 358,448 04/03/2025.
76171J  AB 7 |Reynolds Consumer Products, Inc.. .. | 03/31/2021. | Redemption @ 100.00 11,584 11,497 0 75 11,572 01/29/2027.
89334G  AX 2 |Trans Union LLC .| 03/31/2021. | Redemption @ 100.00 ....13,380 13,316 1 44 13,360 06/12/2025.
89364M BR 4 | Transdigm INC........ccocoovvvvmriiinniinciinnens .. | 03/31/2021. | Redemption @ 100.00 1,948 1,906 (0) 42 1,948 06/09/2023.
90347B AH 1 |Axalta Coating Systems Dutch Holding B B | .. | 03/31/2021. | Redemption @ 100.00 1,178 1,168 0 10 1,178 1 6 |06/01/2024.
91136E  AJ 4 |United Rentals, INC.........cccocoovvvvuniiririi .. | 03/31/2021. | Redemption @ 100.00 2,313 2,313 0 2,313 | 0 11| 10/01/2025.
91335P AH 2 |Univar Inc .. | 03/31/2021. | Redemption @ 100.00 338 334 0 3 337 1 1 2 | 07/01/2024.
91359H AP 3 |Universal Health Services, Inc. . | 03/31/2021. | Redemption @ 100.00 963 963 0 963 0 5 | 10/24/2025.
92345M  AQ 5 | Verint Systems INC.........coocvervrrirnriiinnnii .. | 02/01/2021. | Redemption @ 100.00 1,038 1,036 1,031 0 6 1,037 | oo 1 1 4 | 06/28/2024.
92940) AB 4 |W.R.Grace Co .. | 03/31/2021. | Redemption @ 100.00 309 308 303 0 5 308 0 0 2 |02/21/2025.
92940J AD 0 |W.R.GRACE &CO .« | .| 03/31/2021. | Redemption @ 100.00 529 528 529 0 0 529 0 0 3 | 02/21/2025.
98310C AC 6 |Wyndham Hotels Resorts, INC................... .. | 03/31/2021. | Redemption @ 100.00 250 250 248 | 2 0 2 250 | .o 0 0 11 03/28/2025.
Endo Luxembourg Finance Company | S.A
L2968E  AB 8 |[r C|03/25/2021. | Redemption @ 100.00..........cccoucumree [ conmviesmniinmiiisniis | convieane 540,400 | .......... 540,400 537,698 530,943 | ........ 8,162 88 8,250 539,193 | .o | v 1,207 | oo 1,207 | ......... 6,305 | 04/29/2024. |4 AFE.........
8299999. Total - Bonds - Unaffiliated Bank LOGNS.............ciiiiiiiiiiiiiiiiins oot | eneiens 1,092,511 | ....... 1,092,511 | ....... 1,086,912 | ........... 1,078,346 | ........ 11,225 | v 161 | s 0 [ 11,386 | oo [ 1,089,733 XXX XXX
8399997. Total - Bonds - Part4...........cccccoceeenen. .|....224,452,659 |....221,822,053 |....222,630,767 | ....... 105,821,037 | ........ 17,944 | ... 1,235,886 | ...occ.....0 | e 1,253,830 | ..o | 223,567,508 XXX XXX
8399999. Total - Bonds ...224,452,659 |....221,822,053 |....222,630,767 | ....... 105,821,037 | ........ 17,944 | ... 1,235,886 | ....occo...0 | . 1,253,830 ... | o 223,567,508 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00181T 10 7 |AMARKPRECIOUS METALS ORD... .. [ 02/18/2021. | MORGAN STANLEY & COMPANY.. XXX XXX XXX
00206R 10 2 |AT&T ORD .. [ 02/10/2021. | BARCLAYS CAPITAL INC./LE......... XXX . . XXX XXX
00724F 10 1 |ADOBE ORD........ccccooommrrimmrrireriirenienenes .. | 03/24/2021. | BTIG LLC.. XXX ] 206,748 | ....r.ii250,060 | .ooec(43,313) | o [ e | e (43,313) | v | e 206,748 XXX XXX
015351 10 9 |ALEXION PHARMACEUTICALS ORD .. | 03/24/2021. | BTIG LLC.. XXX (2,330) 13,295 XXX XXX
016255 10 1 |ALIGN TECHNOLOGY ORD .. | 03/24/2021. | Various XXX el 1121 | 267,190 | 1 i(156,089) | s [ e | e (156,069) | -.cvoovevercriirns | v 111,121 . XXX XXX
017175 10 0 |ALLEGHANY ORD .. [01/20/2021. |MORGAN STANLEY & COMPANY.. XXX ...70,102 ..492,685 B (66,138) | ........ (66,138)] ... XXX XXX
02079K 10 7 |ALPHABET CL C ORD .. | 03/24/2021. | Various.. XXX ] 368,120 | ..........1,226,316 | ..... (858,196) | . (858,196 ..368,120 1,046,194 |..... 1,046,194 XXX XXX
023135 10 6 |AMAZON COM ORD... .. | 03/24/2021. | BTIG LLC.. XXX | 422747 | .l.851,386 | .. (228,639) 2:(228,639) | oo | i B22,TAT | | 194,663 | L XXX XXX
023608 10 2 |AMEREN ORD. .. | 03/24/2021. | VaIOUS.........vverrrrererieceieceiieneens XXX | 424350 | ............ 476,166 | ....... (51,817) XXX XXX
025816 10 9 |AMERICAN EXPRESS ORD .. [ 01/20/2021. |MORGAN STANLEY & COMPANY.. XXX ] 132204 | 253911 | (121,707) . XXX XXX
03027X 10 0 |AMERICAN TOWER REIT .. | 02/18/2021. | MORGAN STANLEY & COMPANY.. XXX | 118710 | .. .538,704 | (419,994) XXX XXX
03071H 10 0 |AMERISAFE ORD .. | 03/24/2021. | BTIG LLC.. XXX ...91,888 | ... 11,608 ..11,608 |.. XXX XXX
031162 10 0 |AMGEN ORD... .. | 03/24/2021. | Various.. XXX ..344.880 | ......(52,811)|. .(52,811) XXX XXX
037833 10 0 |APPLE ORD.... .. | 03/24/2021. | Various.. XXX ..(1,128,951) (1,128,951) | .. XXX XXX
038222 10 5 |APPLIED MATERIAL ORD .. | 03/24/2021. | BTIG LLC.. XXX ] 92,148 | 163,970 | (71,823) (T1,823) | e | 92,148 | | 20 137,932 | XXX XXX
039483 10 2 | ARCHER DANIELS MIDLAND ORD . | 03/24/2021. | Various XXX | 99,464 | ... 115943 | L (16,480) (16,480 | ..o | e 99,464 | i | 28,979 | e XXX XXX
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05508R 10 6 |B AND G FOODS ORD... .. | 01/20/2021. | MORGAN STANLEY & COMPANY.. | ........ 10,100.000 | ........... 299,105 XXX | 225237 | oo 280,073 | ....... (54,836) [ ...cvvvveeriniis [ e [ (54,836) | ..o | s 225,237 | oo | s 73,868 | ... 73,868 4,798 XXX XXX
057665 20 0 |BALCHEM ORD .. [ 0312412021, [ VaIOUS.........cveoeveceeicieieceiieneiis | e 600.000 | ............ 71,104 XXX 60,573 69,132 | ......... (8,559) (8,559 60,573 XXX XXX
058498 10 6 |BALL ORD .. 1 03/24/2021. | BTIG LLC.......covoriiiiccicciiecincienis | e 1,100.000 | ............ 93,879 XXX ....68,297 102,498 | ....... (34,202) XXX XXX
060505 10 4 |BANK OF AMERICA ORD.. .. | 03/24/2021. | Various. . 22,000.000 713,635 XXX ..322,904 666,820 | ..... (343,916) XXX XXX
064058 10 0 |BANK OF NEW YORK MELLON ORD....... .. | 02/18/2021. | MORGAN STANLEY & COMPANY.. XXX ....88,939 144,296 | ... (55,357) XXX XXX
071813 10 9 |BAXTER INTERNATIONAL ORD.... .| .. | 03/24/2021. | BTIG LLC. XXX 60,289 XXX XXX
075887 10 9 |BECTON DICKINSON ORD wo| .. | 03/24/2021. XXX R XXX XXX
084670 70 2 |BERKSHIRE HATHAWAY CL B ORD........ .. | 03/24/2021. | Various. XX | 214,045 XXX XXX
089302 10 3 |BIGLOTSORD... .. | 03/24/2021. | Various. . XXX ..160,464 XXX XXX
09061G 10 1 |BIOMARIN PHARMACEUTICAL ORD....... .. | 02/18/2021. | MORGAN STANLEY & COMPANY.. XXX ...29,235 XXX XXX
09247X 10 1 |BLACKROCK ORD .. | 03/24/2021. | VarOUS.........vverrrerriieceiieeeieneens XXX 341,185 | .............505,078 | ....(163,894) | ...ovrremerriirenns [ v [ eeeene(163,894) | o | e 341,185 | i | 168,490 | ....... 168,490 XXX XXX
101137 10 7 |BOSTON SCIENTIFIC ORD.... ... | .. 02/18/2021. | MORGAN STANLEY & COMPANY.. | .... XXX v 21,858 | e T,975 | 3883 | s | 3,883 | | 21,858 | [ (3,100) | .......... (3,100) XXX XXX
105368 20 3 |BRANDYWINE REALTY REIT ORD.......... | .. | 02/10/2021.|BARCLAYS CAPITAL INC.LE......... | ........ 23,500.000 | .......... 277,176 XXX | 321,623 | .o 279,885 | 1,738 [ [ 1788 | i | 321,623 [ | e (44,446) | ....... (44,446) XXX XXX
11135F 10 1 |BROADCOM ORD...... .. | 03/24/2021. | Various. ..1,100.000 503,909 XXX ..261,381 ..(220,255) ..242,529 ..242,529 XXX XXX
114340 10 2 |BROOKS AUTOMATION ORD.... .. | 03/24/2021. | Various. . 6,400.000 532,465 XXX 211,769 (222,471) XXX XXX
118440 10 6 |BUCKLE ORD .. | 02/18/2021. [MORGAN STANLEY & COMPANY.. | .......... 1,500.000 | ............ 57,141 XXX 133,683 | 43,800 | e (10,118) [ [ [ (10,118) XXX XXX
12504L 10 9 |CBRE GROUP CLAORD... ... | .. [02/10/2021. | BARCLAYS CAPITAL INC./LE......... | ..........8,000.000 | .......... 544,748 XXX ..380,680 (121,080) XXX XXX
136375 10 2 | CANADIAN NATIONAL RAILWAY ORD.... | .. | 02/18/2021.| MORGAN STANLEY & CO INC, NY. | ............839.000 | ........... 90,126 XXX e TBT72 ] 92,158 | (14,998) [ [ [ (14,998) ... XXX XXX
14040H 10 5 |CAPITAL ONE FINANCIAL ORD............... .. | 02/18/2021. | MORGAN STANLEY & COMPANY.. | .........4,500.000 | .......... 526,556 XXX e 174,325 | (270,500) | ... XXX XXX
14149Y 10 8 |CARDINAL HEALTH ORD.........ccccooomnnnenn. .. [ 01/20/2021. | MORGAN STANLEY & COMPANY.. | .........2,800.000 | .......... 152,835 XX | 161,747 | oo 149,968 | ........ 1779 | i [ e | s 11,779 XXX XXX
CHARTER COMMUNICATIONS CL A
16119P 10 8 |ORD .. [ 03/24/2021. | VaIOUS..........oooorvvereeerreereiinei | e 200.000 | .......... 126,795 XXX | 99,885 | ..ccovvvvrnne 132,310 | ....... (32,425) (32,425) XXX XXX
171798 10 1 |CIMAREX ENERGY ORD... .. [ 03/24/2021. | BTIG LLC.....cooevvoririiririiririeceiieees | cereii 2,900.000 | .......... 167,982 XXX | 72,225 | oo 108,779 | ....... (36,555) | ..oovvervieriias | ceereireniiienis | e (36,555) | ...ovvvvnrris XXX XXX
17275R 10 2 |CISCO SYSTEMS ORD .1 02/18/2021. | MORGAN STANLEY & COMPANY.. | .......... 1,900.000 | ............ 88,035 XXX 54,277 85,025 | ...... (30,748) (30,748) XXX XXX
COGENT COMMUNICATIONS
19239V 30 2 |HOLDINGS ORD .. [ 01/20/2021. [MORGAN STANLEY & COMPANY.. | .......... 2,100.000 | .......... 127,856 XX | 136,301 | oo 125,727 | ........ 10,574 | oo [ e | i 10,574 | oo | v 136,301 | oo | e (8,445) | .......... (8,445) | ..o XXX XXX
19421R 20 0 |COLLECTORS UNIVERSE ORD............... .. | 01/29/2021. | Corporate Action............cccc.coureveeeenes 482,632 XXX ] 82,264 | ..coovvve 395,548 | ..... (313,285) | oo [ e | v (313,285) | oo | 82,264 | e | 400,368 | ....... 400,368 | ......ccooooennnes XXX XXX
200340 10 7 |COMERICA ORD .. [ 03/24/2021. | BTIG LLC......ccooovevvvviriricnrivircicienns | 00200000 | oo 13,347 XXX 8,361 | T2 (2,811) (2,811) | e | vererieee8,38 [ [ s 4,986 | ... 4,986 | ... 136 XXX XXX
20605P 10 1 |CONCHO RESOURCES ORD.... .. | 01/15/2021. | CORPORATE ACTION.... 323,982 XXX ] 323982 | .............308,088 | ....... 15,894 | oo [ e | e 15,894 XXX XXX
207410 10 1 |CONMED ORD .. [ 03/24/2021. | BTIG LLC......ccocovevvvviriricnrricccicienns | crereeeenn.500.000 | oo 60,432 XXX | 40,628 | ...............56,000 | ....... (15,373) | oo | ceveeieeiiinnis | e (15,373) XXX XXX
209115 10 4 | CONSOLIDATED EDISON ORD .. | 03/24/2021. | BTIG LLC 543,342 XXX 523,587 e [ 0 XXX XXX
22052L 10 4 |CORTEVA ORD .. | 03/24/2021. | VarOUS.........cooovvvrriinrininens 165,506 XXX 126,467 139,392 | ....... (12,925) | .o | v | e (12,925) XXX XXX
22160K 10 5 |COSTCO WHOLESALE ORD .1 02/18/2021. | MORGAN STANLEY & COMPANY.. 499,670 XXX 407,593 527,492 | ..... (119,899) | .... (119,899) XXX XXX
CRACKER BARREL OLD COUNTRY
22410 10 6 |STORE ORD .. | 02/18/2021. [MORGAN STANLEY & COMPANY.. | .......... 1,000.000 | .......... 144,542 XXX . 131,920 | ......... (2,093) (2,093) XXX XXX
22948P 10 3 |CTO REALTY GROWTH ORD..........cc.....c. .. [ 01/29/2021. | CORPORATE ACTION......cccocommvvies | corvir 1,359.000 | ............ 68,363 XXX v 08,363 | 57,295 | L 11,068 | oo [ e | v, 11,068 XXX XXX
231021 10 6 |CUMMINS ORD .. [ 03/24/2021. | BTIG LLC.....coovvveriviiririrerrecniiiees | e 1,600.000 | .......... 412,310 XX | 229,277 | .............363,360 | ..... (134,083) | cvvovcveeriiies [ e | e (RIRZN0EK) N N IS 229,277 | oo | e 183,033 | ....... 183,033 | ......... 2,160 XXX XXX
233331 10 7 |DTEENERGY ORD.... ... | .. | 03/24/2021.|BTIG LLC [T 2,600.000 | .......... 339,363 XXX | 312,567 | ..............315,666 | ......... (3,099) (3,099) 312,567 | .o [ e 26,79 | ........ 26,796 | ........ 2,821 XXX XXX
235851 10 2 |DANAHER ORD.......ccocoommiiimmrriiniririniins .. [ 01/20/2021. [MORGAN STANLEY & COMPANY.. | .......... 1,600.000 | .......... 379,264 XX | 197,200 | ..............355,424 | ... (158,224) | ovvvooceeeriins [ e | e (158,224) | covvooevveccins | v 197,200 | oo | e 182,064 | ...... 182,064 |........... 288 XXX XXX
237194 10 5 |DARDEN RESTAURANTS ORD................ .. | 02/18/2021. | MORGAN STANLEY & COMPANY.. | .......... 1,100.000 | .......... 137,549 XX 131,082 50 50 | | i 131,082 | oo | e 6,468 | .......... 6,468 | ........... 407 XXX XXX
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244199 10 5 |DEERE ORD.....cccovmiimririiiinrinricniisnis .. | 01/20/2021. | MORGAN STANLEY & COMPANY.. | .......... 1,200.000 | .......... 361,114 XXX .322,860 | .....(145,698) | .....ccvoervnriins [ orriiciieniens | e (145,698) | ..o | erreennee 177162 | i | e 183,952 | ....... 183,952 XXX XXX
25787G 10 0 |DONNELLEY FINANCIAL SOLTN ORD.....|.. [ 03/24/2021. | VAIOUS..........c.coovvremrererirnrirererrennis | cereverd 6,100.000 | .......... 142,147 XXX 103,517 | oo (A7,105) [ oo [ e [ e )| coeveeeereenins | e D642 | e | 85,736 | ......... 85,736 XXX XXX
260003 10 8 |DOVER ORD .. | 03/24/2021. | BTIG LLC co | i 1,700.000 | .......... 230,629 XXX 214,625 ) 57,197 | ......... 57,197 XXX XXX
26614N 10 2 |DUPONT DE NEMOURS ORD .. | 03/24/2021. | BTIG LLC . ..1,800.000 138,014 XXX ..114,411 127,998 ) ...23,603 23,603 XXX XXX
27579R 10 4 |EAST WEST BANCORP ORD.... ... .. [02/18/2021. | MORGAN STANLEY & COMPANY.. XXX 208,022 .238,337 ) XXX XXX
277432 10 0 |EASTMAN CHEMICAL ORD.........c..ccceeneee. .. | 03/24/2021. | Various XXX ...42,764 ..90,252 ) XXX XXX
278642 10 3 |EBAYORD .. | 03/24/2021. | BTIG LLC. . XXX .140,700 ) XXX XXX
29358P 10 1 |ENSIGN GROUP ORD.... .. [ 01/20/2021. | MORGAN STANLEY & COMPANY.. . XXX .196,884 ) XXX XXX
29364G 10 3 |ENTERGY ORD .. | 02/18/2021. | MORGAN STANLEY & COMPANY.. .100.000 XXX 9,984 ) XXX XXX
29786A 10 6 |ETSY ORD .| | 03/2412021. | VariOUS...........ccovverreriirrriireieriii <erer1,200.000 XXX 213,492 | ...(110,730) [ covooverienis [ e [ i (110 730) XXX XXX
29977A 10 5 |EVERCORE CLAORD... .. [ 03/24/2021. [ BTIG LLC.....coovvverrrriririerevieciiireees | cereiin 2,100.000 XXX 230,244 | ...ooi(T7,310) | oo | v | e (77,310) | v | e 152,934 | Lo | 14,741 | ... 114,741 XXX XXX
31428X 10 6 |FEDEX ORD . [ 03/24/2021. | VaIOUS.........ovoovverrieineieneieneiis | coreiis 1,100.000 XXX 91,533 | .. 285,582 | .....(194,049) | ..ooovvoiririis | e | e (194,049) | oovoovvivciins | 91,633 | i | 190,511 | ....... 190,511 XXX XXX
FIDELITY NATIONAL INFORMATN SVCS
31620 10 6 |ORD .. | 03/24/2021. | BTIG LLC XXX (3,147) 95,876 XXX XXX
337932 10 7 |FIRSTENERGY ORD .. | 03/24/2021. | Various XXX 9,667 52,521 XXX XXX
343498 10 1 |FLOWERS FOODS ORD .. | 03/24/2021. | BTIG LLC . XXX (1,516) 16,588 XXX XXX
361448 10 3 |GATXORD .. 1 01/20/2021. | MORGAN STANLEY & COMPANY.. | .......... XXX ] 252,808 | 266,176 | 1.iii(13,368) | s [ e | e (13,368) | ..occvvverrircries | v 252,808 . XXX XXX
36162 10 6 |GEO GROUP REIT ORD .. | 02/18/2021. [MORGAN STANLEY & COMPANY.. | .......... 1,000.000 | ....cooooece 7,375 XXX 3,057 1917 | e | e (4,542) | ......... (4,542) | ............ 250 XXX XXX
371901 10 9 |GENTEX ORD .. | 01/20/2021. | MORGAN STANLEY & COMPANY.. | .......... 8,600.000 | .......... 313,979 XXX | 201,885 | ... 291,798 | ... (89,913) [ oo [ e [ (89,913) | v | s 201,885 | ..o | e 112,094 XXX XXX
375558 10 3 | GILEAD SCIENCES ORD .. | 03/24/2021. | Various. XXX | BT1,341 | 454,428 | L 116,913 | .... SO [ 116,913 | oo | e T34 | i [ (46,164) XXX XXX
38141G 10 4 | GOLDMAN SACHS GROUP ORD.. .. | 03/24/2021. | Various. . XXX .n(112,428) | ... (112,428) . XXX XXX
383082 10 4 | GORMAN RUPP ORD .. | 02/18/2021. [MORGAN STANLEY & COMPANY.. | .......... XXX | e 46,716 | 42,185 | L 4,531 4,531 | [ e 88,716 | | (6,189) XXX XXX
395259 10 4 |GREENHILL ORD... .. [ 03/24/2021. [ VaIIOUS.........overrvercevieceeiereiieneiins | cereven 3,800.000 XXX | e 48,541 | 46,132 | 2,409 2,409 XXX XXX
397624 10 7 |GREIF CLAORD... v | [ 0312412021, [ VaMOUS........vvoverireveneiieriiieniiis | e 8,600.000 XXX ] 317,555 | ... 403,168 | ... (85,613) (85,613) XXX XXX
40416E 10 3 |HCI GROUP ORD........cccoovommrrimmrriririrnnns .. [ 03/24/2021. [ BTIG LLC....coovvveriririricerecciieces | e 4,700.000 XXX ] 184,900 | .............245810 | ....... (60,910) | oooveerrvieereien | ceerrieriiienes | reeeiend (60,910) XXX XXX
40434L 10 5 |HPORD .. [ 03/24/2021. [ VaIOUS.........oooovvereiereieneiieniis | cervii 7,600.000 XXX 186,884 | ... (101,272) | .... (101,272) XXX XXX
HAVERTY FURNITURE COMPANIES
419596 10 1 |ORD .. [ 03/24/2021. [ VaIOUS..........oooovvereveceieneieniiis | cervii 3,900.000 | .......... 128,389 XX | 111,979 107,913 4,066 XXX XXX
419870 10 0 |HAWAIIAN ELECTRIC INDUSTRIES ORD |.. | 03/24/2021. | BTIG LLC......coocoevvvieririiririreriiriceis | e 5,100.000 | .......... 217,539 XXX | 182,891 .180,489 2,402 XXX XXX
427866 10 8 |HERSHEY FOODS ORD...........cccoovvvrmnen. .. [ 03/24/2021. | BTIG LLC.....ccooovevvvveriiennrvicirianes | crererenn.800.000 | oo 125,803 XXX 121,864 (34,380) XXX XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD | .. | 03/24/2021. | VarOUS...........coocvveervrrarrrrererreneiis | eereere3,800.000 | ooeevnes 49,050 XXX . 45,030 | oo (17,981) [ oo [ e [ (17,981) XXX XXX
437076 10 2 |HOME DEPOT ORD.......cccccoumvimmmiiinniirns .. | 03/24/2021. | BTIG LLC XXX | 154,677 | oo 159,372 (4,695) XXX XXX
438516 10 6 |HONEYWELL INTERNATIONAL ORD .. | 03/24/2021. | BTIG LLC. XXX 69,798 | . 85,080 ) XXX XXX
440327 10 4 |HORACE MANN EDUCATORS ORD........ .. | 03/24/2021. | BTIG LLC . XX | 116,763 | .....ccc...... 105,100 XXX XXX
452308 10 9 |ILLINOIS TOOL ORD.. ..[01/20/2021. | MORGAN STANLEY & COMPANY.. XXX ..330,924 428,148 | 0. (97,225) | cooooeciiecs [ i [ s (97,225) XXX XXX
452327 10 9 |ILLUMINA ORD .. | .. 02/18/2021. | MORGAN STANLEY & COMPANY.. | .............400.000 | .......... 186,085 XXX cerinnnnn 03,223 .148,000 (84,777) 63,223 | .o | 122,862 XXX XXX
45688C 10 7 |INGEVITY ORD.....ccooovmrrimmrrirerriieniiennes .. | 02/18/2021. | MORGAN STANLEY & COMPANY.. | .......... 4,200.000 | .......... 290,529 XX | 239,023 .318,066 ceeT9,043) | oo | 000e239,023 | e [ e 51,506 XXX XXX
458140 10 0 |INTEL ORD .. [ 03/24/2021. [ VarOUS.........coooorvvereiereieneieniis | cevviian 2,700.000 166,502 XXX 149,815 134,514 XXX XXX
INTERNATIONAL BUSINESS MACHINES
459200 10 1 |ORD .. 1 03/24/2021. | BTIG LLC.....ccoocovrrrinriinciiinciiinns | e 1,100.000 | .......... 143,676 XX 151,839 | ..o 138,468 | ........ 13,371 | i | e | i, 13,371 | XXX XXX




Statement as of March 31, 2021 of the Wellmark, Inc.

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

81'6030

1 2 4 5 6 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15

NAIC

Designation,
F Current Bond NAIC

0 Year's Interest / Designation

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated Modifier and

i Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-

g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | inB./A.C.V. | Changein |Carrying Value at| Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Symbol
46284V 10 1 |IRON MOUNTAIN ORD .. | 03/24/2021. | BTIG LLC.......covorriceiicriecicriicsiines XXX ...73,548 ....79,596 (6,048) 73,548 24,880 | ... 24,880 1,670 XXX XXX
46625H 10 0 | JPMORGAN CHASE ORD.. .. [ 01/20/2021. | MORGAN STANLEY & COMPANY.. XXX ..280,374 .571,815 ..(291,441) | .. ..280,374 XXX XXX
487836 10 8 |KELLOGG ORD .. 1 03/24/2021. | BTIG LLC.......cvvoiriciiicriecisriicsiis XXX ....18,669 1,295 19,964 XXX XXX
494368 10 3 |KIMBERLY CLARK ORD .. | 03/24/2021. | VaIOUS.........oveovrecericreceiineeens XXX 1724 | | s 109,588 XXX XXX
49456B 10 1 |KINDER MORGAN CL P ORD .. | 02/18/2021. | MORGAN STANLEY & COMPANY.. XXX (764) 10,172 XXX XXX
50050N 10 3 |KONTOOR BRANDS ORD .. [ 01/20/2021. | MORGAN STANLEY & COMPANY.. XXX (366) 48,306 XXX XXX
500754 10 6 |KRAFT HEINZ ORD .. | 03/24/2021. | BTIG LLC.. XXX (2,199) 4,733 XXX XXX
50187T 10 6 |LGIHOMES ORD .. | 03/24/2021. | Various.. XXX (9,826) 32,514 XXX XXX
502431 10 9 |L3HARRIS TECHNOLOGIES ORD. .. | 03/24/2021. | Various.. XXX ] 240,898 | 283,530 | 11oei(42,632) | v [ e | e (42,632) | ..ovvererriicnies | e 240,898 XXX XXX
515098 10 1 |LANDSTAR SYSTEM ORD. .. [ 03/24/2021. | BTIG LLC.....ccooovrrrirrricncicciis XXX (7,013) 33,386 XXX XXX
524660 10 7 |LEGGETT &PLATT ORD... .. | .. 01/20/2021. | MORGAN STANLEY & COMPANY.. XXX . 7,500 242,290 XXX XXX
525327 10 2 |LEIDOS HOLDINGS ORD.........cccccovrurrernae .. [ 01/20/2021. | MORGAN STANLEY & COMPANY.. XXX 54,063 (9,009) 54,063 XXX XXX
532457 10 8 |ELILILLY ORD .. | 03/24/2021. | BTIG LLC.. XXX ..126,093 ...(144,051) ..126,093 XXX XXX
539830 10 9 |LOCKHEED MARTIN ORD. .. | 03/24/2021. | BTIG LLC.. . XXX cernn 131,246 e . ) . ..131,246 XXX XXX
550021 10 9 |LULULEMON ATHLETICA ORD................ 02/18/2021. | MORGAN STANLEY & COMPANY.. XXX | 37,244 | ..o 55,337 | 1 (18,093) | oo [ e | e (18 093) [ oo | e 37,244 XXX XXX
552676 10 8 |MDC HOLDINGS ORD .. | 03/24/2021. | Various XXX ....86,482 (59,498) 86,482 XXX XXX
55306N 10 4 |MKS INSTRUMENTS ORD. wo | . | 03/24/2021. | BTIG LLC.. XXX 3,243 | 120,360 | (A7, 117) | i [ [ (47,117) XXX XXX
553498 10 6 |MSASAFETY ORD.......ccoocvmmmrimmmriiniii .. [ 03/24/2021. | BTIG LLC.....coooooirrrriicnircririn XXX (4,630) XXX XXX
553530 10 6 |MSC INDUSTRIAL CLAORD.... .. [ 02/18/2021. | MORGAN STANLEY & COMPANY.. XXX 3,094 XXX XXX
573075 10 8 |MARTEN TRANSPORT ORD ... || 01/20/2021. | MORGAN STANLEY & COMPANY.. XXX (18,814) | .o | o | e (18,814) XXX XXX
57636Q 10 4 |MASTERCARD CLAORD........cccoovuvunnce. .. | 02/18/2021. | MORGAN STANLEY & COMPANY.. XXX | 53,221 | i 178,470 (125,249) | cvvovvvervins [ v | v (125,249) XXX XXX
580135 10 1 |MCDONALD'S ORD .. | 03/24/2021. | BTIG LLC.. XXX (13,927) ) XXX XXX
58463) 30 4 |MEDICAL PROPERTIES REIT ORD..........| .. | 03/24/2021. | Various XXX (53,987) ) XXX XXX
58470H 10 1 |MEDIFAST ORD......cccooovmmviimmiiiiniiiiniis .. [ 01/20/2021. |MORGAN STANLEY & COMPANY.. XXX (53,463) ) XXX XXX
58733R 10 2 |MERCADOLIBRE ORD... 02/18/2021. | Various.. XXX (446,761) | oo | e | v (446,761) XXX XXX
58933y 10 5 |MERCK & CO ORD ... | .. | 03/24/2021. | Various.. XXX (21,840) (21,840) XXX XXX
589584 10 1 |MERIDIAN BIOSCIENCE ORD.................. .. | 02/18/2021. | MORGAN STANLEY & COMPANY.. XXX ] 28,810 | 37,380 e (8,570) (8,570) XXX XXX
59156R 10 8 |METLIFE ORD.......cccoooummmviimmiiinniiinrii .. | 03/24/2021. | VarOUS.........covoorrverriinrineinens XXX ) XXX XXX
609207 10 5 |MONDELEZ INTERNATIONAL CLA ORD |.. | 01/20/2021. | MORGAN STANLEY & COMPANY.. XXX . . \ . ) . XXX XXX
626717 10 2 [MURPHY OIL ORD......c.cocommvirimriiiniiinns .. | 03/24/2021. | VarOUS.........cooorvvrricneirrisens XXX | e 76,314 | 111,320 (35,006) (35, 006) 76,314 XXX XXX
628778 10 2 |NBT BANCORP ORD.. .. | 03/24/2021. | BTIG LLC.. XXX 141240 | .. 36,694 36,694 177,934 XXX XXX
63938C 10 8 |NAVIENT ORD ... | .. | 03/24/2021. | Various 10,100.000 XXX . ..99,182 | ... 21,773 21,773 . ..120,955 XXX XXX
64110L 10 6 [NETFLIX ORD.....cooovorriirriiicniieccieeeeens .. [ 03/24/2021. | BTIG LLC.....coovvverririirerierierereiireces | e 300.000 XXX ] 126,890 | e 162,219 (35,330) | ..ooveerreieeneies | ceereireneiienes | e (35,330) | ..oovvevrerireeies | e 126,890 XXX XXX
65249B 10 9 [NEWSCLAORD.... .. | 03/24/2021. | BTIG LLC.. XXX ] 33,252 | e 43,128 | (9,876) (9,876) 33,252 XXX XXX
654106 10 3 |NIKE CL B ORD . | 03/24/2021. | BTIG LLC.. XXX (T2,911) | e | e | oeereid (T2,911) | o | e 111,001 XXX XXX
NORTHWEST NATURAL HOLDING

66765N 10 5 |COMPAN ORD .. [ 02/10/2021. | BARCLAYS CAPITAL INC./LE. XXX | 79,626 | ...............55,188 | ... 24,438 24,438 79,626 (23,629) | ........ (23,629) | ... XXX XXX
67066G 10 4 |NVIDIAORD......cccoeviririirrinnrierirenirnens .. | 03/24/2021. | BTIG LLC XXX (181,570) | covovveeriveiiens | evriseiieriens | ceviens (181,570) | covoveevvriens | v 131,750 171,678 | ....... 171,678 XXX XXX
680665 20 5 |OLIN ORD .. | 03/24/2021. | BTIG LLC XXX 158 | oo [ e 115,590 | ovvorcveeciias | e 53,163 | ......... 53,163 XXX XXX
682680 10 3 |ONEOK ORD......cocovvriirirrirrirriierieniiens .1 02/10/2021. | BARCLAYS CAPITAL INC./LE. XXX .(3,438) (3,438) 65,646 | ...ooorvierienns | s 14,893 | ......... 14,893 XXX XXX
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68268W 10 3 | ONEMAIN HOLDINGS ORD .. | 02/18/2021. | MORGAN STANLEY & COMPANY.. | ............. 400.000 ....19,590 XXX ....16,584 .. 19,264 | . (2,680) (2,680) 16,584 cervnen.3,005 XXX XXX
68389X 10 5 |ORACLE ORD .| 02/18/2021. | MORGAN STANLEY & COMPANY.. ..3,900.000 ..240,518 XXX ..193,289 ..252,291 .(59,003) | .. 193,289 | .o | 47,230 | 47,230 XXX XXX
PNC FINANCIAL SERVICES GROUP
693475 10 5 |ORD .. | 01/20/2021. |MORGAN STANLEY & COMPANY.. | ..........3,000.000 XXX 324915 | ............447,000 | ..... (122,085) | ..o [ e | e (122,085) | oo | v 324,915 XXX XXX
69753M 10 5 | PALOMAR HOLDINGS ORD..........cccocouuu. o+ [ 03/24/2021. [ VaIIOUS........ovverervireiiereiiesiiieneiins | e 400.000 XXX cererereenn 33,722 | 35,536 | e (1,814) (1,814) 33,722 XXX XXX
70450Y 10 3 |PAYPALHOLDINGS ORD.........cccooerercnn .. [ 03/24/2021. | BTIG LLC.....cooooverrvriircrecerieciireces | v 200.000 XXX ] 22,371 | oo 46,840 | (24,469) (24,469) 22,371 XXX XXX
713448 10 8 |PEPSICO ORD.... .. | 01/20/2021. | MORGAN STANLEY & COMPANY.. | ............. 100.000 XXX ...13,756 14,837 (1,082) (1,082) 13,756 XXX XXX
717081 10 3 |PFIZER ORD .. | 03/24/2021. | VaOUS.........coooorrrerricreieriinens <erer....6,300.000 XXX cennn252,052 | .231,903 | ....... 20,149 20,149 252,052 I (29,317) | ........ (29,317)] ... XXX XXX
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD.. | .. [ 03/24/2021. | VaIOUS..........c.osrvverrrrerrrreerniirieeiins | cereven 2,800.000 XXX | 222,376 | .coovennee. 231,812 | ......... (9,436) (9,436) 222,376 | oo | e 15,957 | ..ccooe. 15,957 XXX XXX
720190 20 6 |PIEDMONT OFFICE REIT CLAORD....... | .. | 03/02/2021. | Jefferies.........cccocoovurrimumiimimiiiinins | v 18,000.000 XXX 301,014 0 301,014 XXX XXX
723484 10 1 | PINNACLE WEST ORD......cccoovrivvrrinrins .. | 02/18/2021. | MORGAN STANLEY & COMPANY.. | .......... 4,500.000 | .......... XXX | 358,313 | .occcvene 359,775 | ........(1,463) (1,463) 358,313 XXX XXX
724078 10 0 |PIPER SANDLER COMPANIES ORD........ .. [ 03/24/2021. [ BTIG LLC.....ccooovvrrriiciirciicciiiinns | ceveis 1,500.000 | .......... 161,887 XX | 118,443 | ....cccc...... 151,350 | ....... (32,907) | oo | v | e (32,907) | ..o | e 118,443 XXX XXX
731068 10 2 |POLARIS INDUSTRIES ORD .. | 03/24/2021. | BTIG LLC.. ..200.000 ....25,309 XXX ..22,199 ..19,056 | .......... 3,143 3,143 22,199 XXX XXX
741447 10 8 | T ROWE PRICE GROUP ORD... ... | .. | 03/24/2021. | BTIG LLC.. | e 700,000 | .........119,213 XXX v 87,154 | 105,973 | ... (18,820) | ..o | v | e (LR 72(0) L OIS I 87,154 XXX XXX
742718 10 9 |PROCTER & GAMBLE ORD........ccccoconuun. .. | 02/18/2021. [MORGAN STANLEY & COMPANY.. | .......... 1,800.000 | .......... 233,140 XXX | 255447 | ..oovone 250,452 | ......... 4,995 4,995 255,447 XXX XXX
PUBLIC SERVICE ENTERPRISE GROUP
744573 10 6 |ORD .. | 03/24/2021. | VaIOUS.........vveorrrereieceieceiieneeens XXX (405) 57,895 XXX XXX
74460D 10 9 |PUBLIC STORAGE REIT ORD.................. .. | 03/24/2021. | Various XXX L LI OO 161,837 XXX XXX
74967X 10 3 |RHORD .. | 03/24/2021. | BTIG LLC.. . XXX (23,989) 20,764 XXX XXX
749685 10 3 [RPMORD.......ccoooiimmiiiiiinnicrciesnienes .. | 02/18/2021. | MORGAN STANLEY & COMPANY.. XXX (6,546) 29,766 XXX XXX
75886F 10 7 |REGENERON PHARMACEUTICALS ORD | .. | 03/24/2021. | BTIG LLC.......ccoocovmvvemriririririririiiens ....46,031 XXX (8,694) 39,618 XXX XXX
759509 10 2 |RELIANCE STEEL ORD.. .. [ 01/20/2021. |MORGAN STANLEY & COMPANY.. ..102,746 XXX (27,580) 68,220 XXX XXX
76009N 10 0 |RENT-A-CENTER ORD.. .. | 03/24/2021. | VaIOUS.........vverrrerriireieeeieeens XXX ) XXX XXX
761152 10 7 |RESMED ORD, .. | 03/24/2021. | BTIG LLC.. XXX ) XXX XXX
78409V 10 4 |S&P GLOBAL ORD.. w| .. | 03/24/2021. | BTIG LLC.. XXX ) XXX XXX
78573L 10 6 |SABRAHEALTH CARE REIT ORD........... .. | 03/02/2021. | Jefferie: XXX XXX XXX
78648T 10 0 |SAFETY INSURANCE GROUP ORD......... .. [03/24/2021. | BTIG LLC.....coovvverrrriirrrircrecciies XXX XXX XXX
800422 10 7 |JOHN B SANFILIPPO AND SON ORD...... .. [ 01/20/2021. [MORGAN STANLEY & COMPANY.. | .......... XXX 5,158 84,018 XXX XXX
808541 10 6 |SCHWEITZER MAUD ORD........cccconumuvenn. .. [ 03/24/2021. | BTIG LLC......ccoevveervvrerrrrerirrercirecns | rereerenn.800.000 | oo 27,027 XXX 1,226 25,352 XXX XXX
SCIENCE APPLICATIONS INTERNATIAL
808625 10 7 |ORD .. 1 01/20/2021. | MORGAN STANLEY & COMPANY.. | ............. 600.000 | ........... 60,602 XXX ] 49,887 | ..o 56,784 | ........ (6,897) (6,897) 49,887 | ..o | e 10,715 | ......... 10,715 | oo 222 XXX XXX
810186 10 6 |SCOTTS MIRACLE GRO ORD.................. .. [ 03/24/2021. [ BTIG LLC.....ccoooovrrvinriirciiccniiinns | cerviia 2,300.000 | .......... 530,205 XXX | s 364,493 | ............. 458,022 | ...... (93,530) | .ooovvveriiiriis | v | e (93,530) | ..ovvvvriiineies | e 364,493 | ..o [ 165,712 | ....... 165,712 | ......... 1,426 XXX XXX
81141R 10 0 |SEAADSREP CLA ORD L[ €| 02/18/2021. | VariOUS..........ovverrrrirrrieciiiereiieens XXX ..266,286 391,929 | ... (125,643) | oo [ v | e (125,643) | ccovooeevecrins | v 266,286 R 209,320 | ....... 209,320 XXX XXX
83001A 10 2 |SIXFLAGS ENTERTAINMENT ORD......... |.. | 02/10/2021. | BARCLAYS CAPITAL INC./LE. XXX v 47115 | 51,150 | (4,035) (4,035) 47,115 XXX XXX
85254) 10 2 |STAG INDUSTRIAL REIT ORD................. .. | 03/02/2021. | Jefferies XX | 209,475 | oo 219,240 | ........ (9,765) (9,765) 209,475 XXX XXX
855244 10 9 |STARBUCKS ORD .. | 03/24/2021. | Various.. XXX ....56,958 | ...........160,470 | ..... (103,512) | covvvovveciins [ e | e (103,512) | coovvovvvccis | e 56,958 . XXX XXX
864159 10 8 |STURM RUGER ORD. ... | .. | 03/24/2021. | Various.. O XXX 227,643 | ... 169,182 | 58,461 58,461 227,643 I (58,873)| ....... (58,873) ] ... XXX XXX
87161C 50 1 |SYNOVUS FINANCIAL ORD..........ccccoeuuuu .. [ 03/24/2021. [ BTIG LLC.....coooooiriinricrriierciiinns | e 2,500.000 | .......... 110,262 XXX ] 57,563 | ..............80,925 | ... (23,363) (23,363) 57,563 | ..coovviiariiins | o 52,699 | ........ 52,699 XXX XXX
TAIWAN SEMICONDUCTOR MNFTG
874039 10 0 |ADR5ORD C| 02/18/2021. | VaMIOUS........coorverrerrricrirerierienines | ovvviens 7,116.000 | .......... 929,344 XXX | s 98,963 | ..ovvvvuvne 775929 | ... (676,966) | ...cooveveveeriens | v | ceviieens (676,966) | .....coovverries | v 98,963 | ...ovvvrrireries | e 830,381 | ....... 830,381 | ......... 2,958 XXX XXX
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TAKE TWO INTERACTIVE SOFTWARE
874054 10 9 |ORD .. [ 03/24/2021. | BTIG LLC....ccoovvervrirnienciiecciienns [ v 700.000 | .......... 119,178 XXX ] s 81,619 | oo 145453 | ... (KR X15) 1 [FRUPURO IO IR (63,835) | ... | s 81,619 | .o | o 37,559 | ......... 37,559 | .o XXX XXX
TAL EDUCATION GRP 3 ADR REP CL A
874080 10 4 |ORD C|02/18/2021. | MORGAN STANLEY & COMPANY.. | .......... 1,188.000 | .......... 102,111 XXX | 58,341 (26,613) | ..ovevevervevrnnen | 58,341 | s [ 43,770 | ......... 43,770 | o XXX XXX
883556 10 2 | THERMO FISHER SCIENTIFIC ORD........ .. | 03/24/2021. | VaIOUS.........ovveereeriririiniinniinciis | i 1,400.000 | .......... 679,877 XXX 383,451 (268,641) | ...ooeovvrrinns | v 383,451 | i | 296,426 | ....... 296,426 XXX XXX
886547 10 8 |TIFFANY ORD.... .. | 01/07/2021. | Corporate Action.. ..4,500.000 591,750 XXX ..512,168 (79,358) ...79,583 79,583 XXX XXX
907818 10 8 |UNION PACIFIC ORD. .. |..| 03/24/2021. | BTIG LLC 234,183 XXX (131,137) XXX XXX
911312 10 6 |UNITED PARCEL SERVICE CLB ORD.... | .. [ 03/24/2021. |BTIG LLC.........ccccoorvummrrmmmrivmnnrcranns | crerrernnn.800.000 | oo 95,943 XXX (27,231) XXX XXX
91307C 10 2 |UNITED THERAPEUTICS ORD................ .. | 03/24/2021. | BTIG LLC woe | 400,000 | e 65,670 XXX | 87,394 | 80,716 | i (13,322) | i [ s | e (13,322) XXX XXX
91324P 10 2 |UNITEDHEALTH GRP ORD .. [ 03/24/2021. | BTIG LLC....ccooooorrvrirriincrrircins .1,300.000 | .......... 481,771 XXX ...(41,124) XXX XXX
913259 10 7 |UNITIL ORD .. |..102/18/2021. | MORGAN STANLEY & COMPANY.. | ... 900.000 | ............ 38,650 XXX . . XXX XXX
91325V 10 8 |UNITI GROUP ORD.......cccoovvvummmrrarriannns .. [ 01/20/2021. | MORGAN STANLEY & COMPANY.. | ........ 12,200.000 | .......... 158,657 XXX ] 109,739 | 143,106 (33,367) XXX XXX
918204 10 8 |VFORD .. | 01/20/2021. | MORGAN STANLEY & COMPANY.. | .......... 2,200.000 | .......... 181,111 XXX | 199,881 A87,902 | oo 11,979 | i [ [ i 11,979 | oo | 199,881 | i | e (18,770) | ........ (18,770) XXX XXX
92343V 10 4 |VERIZON COMMUNICATIONS ORD........ .. | 02/18/2021. [MORGAN STANLEY & COMPANY.. | .......... 1,900.000 | .......... 108,250 XX | 115,929 111,625 4,304 | | e 115,929 | | (7,678)] .......... (7,678) XXX XXX
92556H 20 6 |VIACOMCBS CL B ORD co| - | 0312412021, | VAMOUS........oorvveriiiciiricieniisiins | v 12,400.000 | .......... 604,442 XXX 462,024 | .....(102,791) | oo [ | e (102,791) | oo | 000000 359,233 | i | 245208 | ....... 245,208 XXX XXX
92826C 83 9 [VISACLAORD................ woo | | 0312412021, | VANIOUS..........oovveorvinriereieneiinnns | e 1,100.000 | .......... 229,126 XXX . 240,603 | .....(159,222) | ...ooovveriianis [ [ (159,222) XXX XXX
930059 10 0 |WADDELL REED FINANCIAL CL A ORD.. | .. | 02/18/2021. | MORGAN STANLEY & COMPANY.. | .......... 1,400.000 | ............ 35,230 XXX 23,618 | . 35,658 | .oees(12,040) | .vovrercercnins [ e [ e (12,040) XXX XXX
931427 10 8 |WALGREEN BOOTS ALLIANCE OROD....... .. [ 03/24/2021. [ BTIG LLC.....cooovvrrrirviiccriecciiines | cereii 2,300.000 | .......... 119,082 XXX 24,478 XXX XXX
949746 10 1 |WELLS FARGO ORD........cccoovummmrimmrrins .. | 02/18/2021. [MORGAN STANLEY & COMPANY.. | .......... 2,600.000 | ............ 96,081 XXX (7,623) XXX XXX
966084 20 4 |WHITESTONE REIT ORD... .. [ 02/10/2021. | BARCLAYS CAPITAL INC/LE......... | ....... 14,400.000 | .......... 126,040 XXX ] 73,656 | e 114768 | (A1,112) | i [ | e (41,112) XXX XXX
969457 10 0 | WILLIAMS ORD v || 032412021, | BTIG LLC.....oooeverevireiceeiieeiies | e 400.000 | ..o 9,394 XXX 3915 XXX XXX
969904 10 1 |WILLIAMS SONOMA ORD...........cccovvvvnnce .. | 02/18/2021. |[MORGAN STANLEY & COMPANY.. | ............. 300.000 | ............ 38,227 XXX (9,599) XXX XXX
974155 10 3 [WINGSTOP ORD......ccocooommrrirmrrimnrriranii .. [ 03/24/2021. [ VaIIOUS.........overrrirevieceiiereiieneiins | cereii 2,200.000 | .......... 319,461 XXX (27,357) 264,253 | ..o | e 55,208 | ......... 55,208 XXX XXX
CITIGROUP GLOBAL MARKETS

980228 10 0 |WOODSIDE PETROLEUM ORD. . |B|03/052021. |LIMITED | ... 13,785.000 XXX ] 304,909 | 241,890 | 84,031 | i [ | s 64,031 |........ (1,011) | oo 304,909 XXX XXX
98421M 10 6 | XEROX HOLDINGS ORD .101/20/2021. |MORGAN STANLEY & COMPANY.. | .......... 3,000.000 XXX (3,090) 66,480 XXX XXX
D12459 11 7 |BRENNTAG N ORD 03/23/2021. | Instinet Europe Limited.............ccccoes | covereees 3,755.000 XXX ] 225733 | 291,011 | i(85,941) | s [ e | e (65,941) | .......cc.... 662 | oo 225,733 XXX XXX
D19225 10 7 |DEUTSCHE POST N ORD.. 03/23/2021. | Instinet Europe Limited. ..1,569.000 XXX (7,656) 206 70,300 XXX XXX
D28304 10 9 |GEA GROUP ORD 03/23/2021. | Various . XXX ] 212,755 | 202,880 | e 14,310 | i [ e | s 14,310 | .....cces (4,435) XXX XXX
D6349P 10 7 |RATIONAL ORD 02/18/2021. | MORGAN STANLEY & CO INC, NY. | ... XXX (4,169) | ......... (5,060) XXX XXX
D8T895 10 0 | TEAMVIEWER ORD... 02/18/2021. | MORGAN STANLEY & CO INC, NY. | .... XXX 619 XXX XXX
E04648 11 4 |AMADEUS IT GROUP ORD.... 02/18/2021. | MORGAN STANLEY & CO INC, NY. | .... XXX 98,930 | . 85,409 20,128 XXX XXX
F01764 10 3 |AIRLIQUIDE ORD ... |B| 03/23/2021. | Instinet Europe Limited..................... XXX | 109,257 | oo 159,334 | .......(50,397) | covvooorvieriiins [ e | e (50,397) XXX XXX
F2457TH 47 2 | DASSAULT SYSTEM ORD.......cccoovrrurineee B | 02/18/2021. [MORGAN STANLEY & CO INC, NY. XXX | e 14,041 | 88,229 | .....ei(75,366) | ..cvvoovercriirins [ e [ e (75,366) XXX XXX
F4035A 55 7 |SAFRAN ORD B 02/18/2021. | MORGAN STANLEY & CO INC, NY. | .... XXX 107,964 | ..ooo(66,139) | oo [ e [ e (66,139) XXX XXX
F5548N 10 1 | SANOFI ORD ...| B| 03/15/2021. | Instinet Europe Limited..................... XXX A77,758 2,507 XXX XXX
F58149 13 3 [L'OREAL ORD......ccoocommrrimrrriirriiireriinnnens B|02/18/2021. | MORGAN STANLEY & CO INC, NY. | ... XXX 68,450 | ......(48,099) [ ...oorvioeriiianis [ e [ (48,099) | .........1,353 | ..........21,704 | ........ (1,623) | ....... 48,916 | ......... 47,293 XXX XXX
F58485 11 5 |LVMHORD B|02/18/2021. | MORGAN STANLEY & CO INC, NY. | ... XXX v 35,763 | . A48,TTT | o (117,826) | oo [ [ (117,826) | .........4,813 | .............35,763 | ........ (5,224) | ..... 122,880 | ....... 117,657 |.. . XXX XXX
F7937E 10 6 |RUBIS ORD B | 03/23/2021. | Instinet Europe Limited..............ccccce. | coverus 4,833.000 XXX | 312,279 | oo 224,592 81,132 | ... 6,556 | ...ccco.... 312,279 | ...... (15,638) | ...... (67,405) | ........ (83,043) | oo XXX XXX
F8005V 21 0 |SARTORIUS STEDIM BIOTECH ORD...... B|02/18/2021. | MORGAN STANLEY & CO INC, NY. | ... 124.000 XXX (4,254) 22,043 23,079 XXX XXX
F9120F 10 6 |TELEPERFORMANCE ORD..........ccccooueuuee B|02/18/2021. | MORGAN STANLEY & CO INC, NY. | .... 134.000 XXX (8,303) | .........(2,624) | ..............33,554 | ......2,144 | ... 10,445 | ......... 12,589 | oo XXX XXX




12°'6030

Statement as of March 31, 2021 of the Wellmark, Inc.
SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15

NAIC

Designation,
F Current Bond NAIC

0 Year's Interest / Designation

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated Modifier and

ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-

Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | inB./A.C.V. | Changein |Carrying Value at| Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strative
CUSIP Identification Description Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Symbol
F96888 11 4 |BUREAU VERITAS ORD.... 03/23/2021. | Instinet Europe Limited...........cccccee | coevieaas 7,290.000 XXX .194,092 459 16,296 | ........... 9,944 XXX XXX
G01719 11 4 |BABA-SW ORD 02/18/2021. | MORGAN STANLEY & CO INC, NY.| .......... 4,000.000 XXX 119,992 | .o (B0,456) | ..o [ i [ s (60,456) XXX XXX
G05320 10 9 |ASHTEAD GROUP ORD. 02/18/2021. | MORGAN STANLEY & CO INC, NY.| ..........1,880.000 XXX (23,944)| .... 37,892 | ... 43,513 XXX XXX
G06242 10 4 |ATLASSIAN CLAORD... 02/18/2021. | MORGAN STANLEY & COMPANY.. .173.000 XXX (10,337) 13,167 13,167 XXX XXX
G23296 20 8 |COMPASS GROUP ORD.... 02/18/2021. | MORGAN STANLEY & CO INC, NY. | ... XXX XXX XXX
G29183 10 3 |EATON ORD 03/24/2021. | BTIG LLC.......ooooivvrcicreicccicns XXX | 87,052 | 96,112 | (29,060) (29,060) XXX XXX
G32655 10 5 |EXPERIAN ORD 02/18/2021. | MORGAN STANLEY & CO INC, NY. | ... XXX | 36,778 | 80,931 L (45,537) [ .vvvvvrerireirirnns | vevveereriveiiens [ e (45,537) XXX XXX
G42089 11 3 |DIAGEO ORD 02/02/2021. | GOLDMAN SACHS & CO, NY.......... XXX | 152744 | 209,771 | (T1166) | .o | o | e (71,166) XXX XXX
G42504 10 3 |HALMAORD... 02/18/2021. | MORGAN STANLEY & CO INC, NY. XXX 8,408) (8,408) XXX XXX
G47152 11 4 |IMIORD 03/24/2021. | SOCIETE GENERALE.................... XXX | ......155386 | ............209,684 | ... (82,572) | ovvvececienies | o | e (42,572) XXX XXX
JOHNSON CONTROLS INTERNATIONAL
G51502 10 5 |[ORD C|03/24/2021. | BTIG LLC.......oooeivvirricrciecniieneis | v 2,900.000 | .......... 169,896 XX | 122,888 | ....cccccoenn. 135111 | ....... (12,228) | .o | e | e (12,224) XXX XXX
G52654 10 3 |KINGSPAN GROUP ORD.........ccccocommrrinnnee B 02/18/2021. | MORGAN STANLEY & CO INC, NY.| ............ 901.000 | ...c.ouuce 61,297 XXX ....55,391 (3,040) XXX XXX
G54404 12 7 |LEGAL AND GENERAL GROUP ORD....... B | 03/24/2021. | VarOUS..........cccoovervveenrriinnianeiiins | e 158,184.000 | .......... 564,290 XXX (674) XXX XXX
LONDON STOCK EXCHANGE GROUP

G5689U 10 3 |ORD B | 02/18/2021. | MORGAN STANLEY & CO INC, NY. | ............ 648.000 | ............ 88,878 XXX ] 64,483 | .......cccc..... 79,791 | ....... (12,812) | v | cevrviseiiinnis | e (12,812) XXX XXX
G5960L 10 3 |[MEDTRONIC ORD.......ccooovummrimariiiariis C|01/20/2021. | MORGAN STANLEY & COMPANY.. | .......... 2,700.000 | .......... 322,062 XX | 239,988 | ......cccco... 316,278 | ....... (76,291) | ooeveereiiereis | ceerviieniiienes | eeeeionnd (76,291) | ..o | e 239,988 | .....occoovvi XXX XXX
G6427A 10 2 |NTES-SORD 02/18/2021. | MORGAN STANLEY & CO INC, NY. | .......... 3,300.000 | ............ 81,506 XXX 37,732 |. 62,818 | ....... (25,101) (25,101) 15 37,732 . . XXX XXX
G7494G 10 5 |RENTOKIL INITIAL ORD 02/18/2021. | MORGAN STANLEY & CO INC, NY. | .......... 6,889.000 | ............ 49,199 XXX | e 37,437 | 47,989 | (7,062) (7,062) | ......... . . XXX XXX
G7690A 10 0 |ROYAL DUTCH SHELL CL A ORD 03/16/2021. | VaMIOUS...........orvverrererreeieneiiiniiiians | oo 49,041.000 | ....... 1,013,133 XXX | .871,042 | .............876,900 | ........ 25,577 25,577 XXX XXX
G80277 14 1 |SEGRO REIT ORD ... | B[02/18/2021. [MORGAN STANLEY & CO INC, NY. | .......... 4,644.000 | ............ 62,066 XXX | 54,560 | ..............80,155 | ... (3,483) (3,483) XXX XXX
G83561 12 9 | SPIRAX-SARCO ENGINEERING ORD...... B|02/18/2021. | MORGAN STANLEY & CO INC, NY.| ............ 313.000 | ...ooooece 50,118 XXX ] 34215 | 48,326 | (12,632) | .oovvvvceiinii | v | e (12,632) XXX XXX
G8473T 10 0 |STERIS ORD 03/24/2021. | BTIG LLC......coooevvvinrerrernirneeiiereis | evvireenenn 700,000 | v 131,421 XXX | e 76,553 | ... 130,305 | .. (53,753) | oovveerrveeeriinn | cevrviieniiienes | e (53,753) XXX XXX
G87572 16 3 | TENCENT ORD.. 02/18/2021. | Various +1rr..6,000.000 | .......... 575,934 XXX ] 122449 | 436,428 | (313,752) | covvvvcveciiins [ e | e (313,752) XXX XXX
G8992Y 11 9 | TRAINLINE ORD 02/18/2021. | MORGAN STANLEY & CO INC, NY. | .......... 6,908.000 | ............ 46,725 XXX | 40,403 | 44,040 | (2,235) (2,235) | .... XXX XXX
G8994E 10 3 | TRANE TECHNOLOGIES ORD.. ...|C[01/20/2021. [MORGAN STANLEY & COMPANY.. | .......... 2,400.000 | .......... 372,556 XXX R cerennn 348,384 | L (157,A71) | o [ e | e (157,171) | .... XXX XXX
H1467J 10 4 |CHUBB ORD.......cccooommrvimmrrireriieriiieneens C|01/20/2021. | MORGAN STANLEY & COMPANY.. | .......... 2,500.000 | .......... 389,529 XX | 165,455 | ....ccocevene. 384,800 | ..... (219,345) (219,345) XXX XXX
H2906T 10 9 |GARMIN ORD C| 03/24/2021. | VarIOUS...........ccovvverrrriaririinriiineii rirn3,100.000 | ..o 387,957 XXX .370,946 ) ) XXX XXX
H50524 13 3 |LONZA GROUP ORD 02/18/2021. | MORGAN STANLEY & CO INC, NY. | .... 160.000 | .......... 108,826 XXX .102,956 ) )| -eveeenn(5,530) XXX XXX
H6120A 10 1 |PARTNERS GROUP HOLDING ORD........ B | 02/18/2021. | MORGAN STANLEY & CO INC, NY. | ... XXX ) I (5,835) XXX XXX
H7631K 27 3 |SIKAORD B | 02/18/2021. | VaMIOUS...........orvverrererrriereiiereii XXX ) - (17,456) XXX XXX
H8300N 11 9 | STRAUMANN HOLDING ORD.... .. | B| 02/18/2021.| MORGAN STANLEY & CO INC, NY. | .... XXX ) I (4,399) XXX XXX
H8547Q 10 7 |TEMENOS N ORD.. ..|B|02/18/2021. | MORGAN STANLEY & CO INC, NY. XXX (6,393) | . XXX XXX
J0279C 10 7 |ASAHIINTECC ORD.. .. | B| 02/18/2021.| MORGAN STANLEY & CO INC, NY. | .... XXX (6,277) | ......... (1,413) XXX XXX
J10038 11 5 | DAIKIN INDS ORD.. .. | B| 02/18/2021. | MORGAN STANLEY & CO INC, NY. | .... XXX ] 55,790 | 88,798 | 11iii(30,269) | s [ e | e (30,269) | ......... (2,740) XXX XXX
J22848 10 5 [HOYA ORD ...|B{02/18/2021. |[MORGAN STANLEY & CO INC, NY. | .... XXX 57,208 (22,912) | ......... (2,809) XXX XXX
J27869 10 6 |JAPAN TOBACCO ORD.......cccoommrvrierrianas B | 03/24/2021. | Wellington.............cccoevervememeecieniiins | o 18,000.000 346,360 XXX 358,297 5492 |......(13,663) | ............358,297 | ......(5,377) | ........ (6,560) | ........ (11,938) | .. XXX XXX
J31843 10 5 |KDDI ORD B | 03/24/2021. | Wellington 11,300.000 | ..........362,113 XXX ..286,182 (40,614) (40,614)| .........(8,773)| ............286,182 | ........(6,325) | ....... 82,256 75,931 XXX XXX
J32491 10 2 |KEYENCE ORD.....cooooviemviiciirereireciins B | 02/18/2021. | VAMIOUS...........crvverrrrerceeiireiieseiirans | ceveecens 1,100.000 | .......... 592,056 XX | 204,464 | ............617,948 | ... (413,712) ] .... [ESSTTORITNS IO (413,712) . XXX XXX
J43873 11 6 |MITSUBISHI ELEC ORD........ccooovurierirnns B | 03/24/2021. | Wellington............c.coeveveveneiverinniinns | cevinns 12,600.000 | .......... 196,570 XXX | 181,499 | ..o 190,016 | ......... (2,563) (2,563) | .........(5,954) | ............181,499 | .......(3,641) | ....... 18,712 | ......... 15,071 | oo XXX XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
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Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | inB./A.C.V. | Changein |Carrying Value at| Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Symbol
J4697) 10 8 |[M3ORD B| 02/18/2021. [MORGAN STANLEY & CO INC, NY. | .............400.000 | ............ 33,272 XXX WITTAT | (3,258) (232) 34,257 XXX XXX
J4707Q 10 0 |NABTESCO CORP ORD.......ccccommvrimrrrirs B | 03/24/2021. | Wellington............ccccoovurvvrereeriniis rereenn2,700.000 | ... 121,973 XXX 118,204 | ... 1308) | oo | e | e (61,308)] ......... (2,467) XXX XXX
J50883 10 7 |NIHON M&A CENTER ORD.... 02/18/2021. | MORGAN STANLEY & CO INC, NY. | .............800.000 | ............ 47,356 XXX ..(11,925) | ............(903) XXX XXX
J75734 10 3 |SMCORD... 02/18/2021. | MORGAN STANLEY & CO INC, NY. .100.000 XXX ....(13,038) (2,244 . XXX XXX
J77884 11 2 | SUMITOMO RUBBER ORD.... 03/24/2021. | Wellington.............oocveeereennrrineniiins | e 19,200.000 XXX 93,727 | ....... (19,544) XXX XXX
CITIGROUP GLOBAL MARKETS
J92719 11 1 [TOYOTA TSUSHO ORD........ccocovmerriiniens B 03/04/2021. | LIMITED XXX (28,018) | ......... (6,126) XXX XXX
K16018 19 2 [COLOPLAST ORD.......ccccoumvvmmmriirrrirnnnens B|02/18/2021. | MORGAN STANLEY & CO INC, NY. | ... XXX (8,016) | ........ (5,196) . ; . . XXX XXX
K1830B 10 7 |CHRISTIAN HANSEN HOLDING ORD...... B 02/18/2021. [MORGAN STANLEY & CO INC, NY. | .... XXX 1,261 | ... . . . XXX XXX
K3186P 10 2 | DSV PANALPINA ORD... 02/18/2021. | MORGAN STANLEY & CO INC, NY. | .... XXX ) ....(13,933) XXX XXX
K72807 13 2 |NOVO NORDISK ORD 02/18/2021. | MORGAN STANLEY & CO INC, NY. ..1,041.000 XXX . ) (37,957) XXX XXX
K7653Q 10 5 |ORSTED ORD 02/18/2021. | VaMIOUS.........ooorvverrevereiieneiiereiiens | cevereens 3,259.000 XXX cernnnn328, . 666,157 | ... (305,073) | .... (305,073) XXX XXX
N0280G 10 0 |AIRBUS ORD 02/18/2021. | MORGAN STANLEY & CO INC, NY. | .......... 1,039.000 | .......... 114,072 XXX 14134 | (483) (483) XXX XXX
NO7059 20 2 |ASML HOLDING ORD.... 02/18/2021. | VaMIOUS..........corvverrevereieereiieneiiens | cevienens 1,068.000 | .......... 594,518 XXX covvennnn 16,406 519,499 | ... (450,143) | oo [ e | e (450,143) XXX XXX
N3501V 10 4 |ADYEN ORD 02/18/2021. | Various. B I 338.000 | .......... 747,774 XXX | 277,833 792,381 | ..... (488,575) | cvvorrveeerrinns [ evviieriiiinnins | e (488,575) | .... XXX XXX
N6596X 10 9 |NXP SEMICONDUCTORS ORD. 03/15/2021. | Various. . 14,053.000 | .......2,737,157 XXX ,212,022 ) TSRO DU DO (1,022,545) XXX XXX
Q0521T 10 8 |ARISTOCRAT LEISURE ORD 02/18/2021. | MORGAN STANLEY & CO INC, NY. | .......... 2,673.000 | ............ 69,169 XXX | 62,864 6,022 XXX XXX
Q3018U 10 9 |CSLORD 02/18/2021. | MORGAN STANLEY & CO INC, NY. | ............. 318.000 | ............ 71,342 XXX | 23,219 | ooiieeenn89,488 | L (AT,246) | oo [ [ (47,246) XXX XXX
FISHER AND PAYKEL HEALTHCARE
Q38992 10 5 |ORD B | 02/18/2021. | MORGAN STANLEY & CO INC, NY. | .......... 1,606.000 | ............ 37,241 XXX 39,380 | . 38,124 | .......... 4,443 4443 | ... , , , , , XXX XXX
SANFORD C. BERNSTEIN AND
Q81437 10 7 |[RIOTINTO ORD......coccevvrrmrrririniinniis B|01/08/2021.|{CO.LLC | 556.000 | ............ 54,155 XXX | 32,183 | i 48,837 | ....... (16,577) | oo | v | v (16,577) XXX XXX
MACQUARIE BANK LIMITED,
Q98418 10 8 |WOOLWORTHS GROUP ORD 03/24/2021. | SYDNEY XXX E:210) (ORI IO DO (77,880) | ........... XXX XXX
R91733 11 4 |TOMRA SYSTEMS ORD. 02/18/2021. | MORGAN STANLEY & CO INC, NY. XXX ,849) (3,849) (1,941) | . XXX XXX
W10020 32 4 |ATLAS COPCO ORD 03/23/2021. | VaMIOUS...........ovvverrrrererirriieneii XXX ,032) (39,032) | ....... (13,544) XXX XXX
W40063 10 4 |HEXAGON ORD 02/18/2021. | VaMIOUS..........oorvverrereerieeereiireciiens | ceveecees 7,080.000 | .......... 626,582 XXX . )| TR SO BN (189,685) | ....... (58,040) XXX XXX
W57113 14 9 |NIBE INDUSTRIER ORD 02/18/2021. | MORGAN STANLEY & CO INC, NY.| .......... 1,565.000 | ............ 54,678 XXX v 30,732 | 51,395 | L (11,186) | .... SRS DN (11,186) | ......... (2,476) XXX XXX
X5688A 10 9 [NESTE ORD.....ccoooommriimmriiirriiinciiereniins B|02/18/2021. | MORGAN STANLEY & CO INC, NY. | .......... 4,236.000 300,342 XX | 147,530 | ..............306,624 | ..... (145,302) | ocvvovrveenviies [ e | e (145,302) | ....... (13,791)] ............147,530 | ......11,206 | ....141,605 | ...... 152,811 XXX XXX
Y0017P 10 8 |ACL ORD B | 01/28/2021. | Various. 25,000.000 | .. 318,380 XXX ..270,520 ,871) (36,871) .(4,020) | . 47,860 XXX XXX
Y002AT 10 5 [AIAORD....coooiiiiiiiieieceieccesesseereiis B | 03/09/2021. | VAMIOUS............crvvercrrerrireeceiiereiiins | oo 25,800.000 | .......... 331,420 XXX cerrennn 98,101 | 316,101 | L (218,028) | vvovveeriiins [ v | e (218,028) | ...oovvvenece 28 XXX XXX
Y1613J 10 8 |CHUNGHWA TELECOM ORD.................. B | 01/26/2021. | VariOUS...........cccoovirvverriiineianriians | o 76,000.000 | .......... 294,524 XX | 290,778 | ............294,825 | ........... 273 XXX XXX
COMFORTDELGRO CORPORATION
Y1690R 10 6 |ORD B | 02/01/2021. | VariOUS..........cccoovvmmrearriiinniiinriiins | o 74,500.000 | ............ 91,950 XXX 114,087 | 94136 | 19,640 XXX XXX
Y1771G 10 2 |COSTAMARE ORD......ccoccomrvimeriirariianens C|02/18/2021. | MORGAN STANLEY & COMPANY.. | ........ 10,100.000 | ............ 92,344 XXX ] 49,328 | e.83,628 | (34,300) XXX XXX
Y6020B 10 1 |MERIDA INDUSTRY ORD.........ccccoormurivrnee B | 01/21/2021. | VariOUS..........cccoovvrrviirriineiianeiians | o 7,000.000 | ............ 68,109 XXX 3,848 XXX XXX
JPMORGAN INVESTMENT
Y84629 10 7 |TWN SEMICONT MAN ORD.........ccccocueuuue B|01/20/2021.|PRODUCTS | ... 27,000.000 | .......... 616,544 XXX | s 463,809 | ..............509,289 | ....... (38,589) (38,589) | ........ (6,892) | ............ 463,809 | ......... 8,581 | ..... 144,153 | ... 162,735 | ........ 1,907 XXX XXX
Y9T10P__ 10 5 |UNITED OVERSEAS BANK ORD.............. B | 03/24/2021. | Wellington............ccocucviricvoniiianicins | o 10,100.000 | .......... 190,856 XXX 133,067 | ...........172,632 | ....... (34,229) | ..o e | e (34,229) ......... [CRKI)] — 133,067 | ......... 2913 | ... 54,875 | ... 57,789 | ..o XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded e 61,726,179 XXX ] 40,451,428 (16,824,714) | .... ....(16,824,714) | .....(366,216) | ....... 40,451,428 | ..... 195,712 | 21,079,039 |...21,274,751 | ..... 186,948 XXX XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
759470 10 7 |RELIANCE INDUSTRIES GDR 144A......... |D| 02/18/2021. I MORGAN STANLEY & CO INC, NY. | ..........1,715.000 | ............ 97,328 XXX 69,252 | . 93,811 | ....... (24,558) (24,558) 69,252 | ..o | e 28,076 | ......... 28,076 | ..o XXX XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other. [T [P 97,328 XXX ] e 69,252 | oooocsrrinid 93,811 | ...... (24,558) 0 0 (24,558) 0 69,252 | ..ooooorrrrnd 0] 28,076 | ....... 28,076 | ..o 0 XXX XXX
C Stocks - Mutual Funds
693390 60 1 |PIMCO:SHORT-TERMINST........cccovvvvunnee .. | 01/26/2021. | Bank of New York Mellon................. | ..... 508,130.081 | ....... 5,000,000 XXX ] 4,984,756 | ........... 4,994,919 | ... (10,163) | ..o | cevrvirreriiienis | rereionn (10,163) | ..o | cevirae 4,984,756 | ..oooocveeriian | e 15244 | ........ 15,244 | ......... 4,132 XXX | s
72201F 49 0 [PIMCO:INCOME INST.......ccoooivimiiinniinnns .. | 01/25/2021. | Bank of New York Mellon: . ]...1,238,645.747 | ..... 15,000,000 XXX ] 14,826,590 | ......... 15,000,000 | ..... (LA ()] [T [N U (173,410) [ 14,826,590 | ..ccooovovrcianns | o 173,410 | ....... 173,410 | ....... 49,551 XXX | s
9499999. Total - Common Stocks - MUtUal FUNDS..........oiiiiiiiiiiiiiiiiiiiis it ssssessies | eoni 20,000,000 XXX | 19,811,346 | ......... 19,994,919 | ... (183,573) | ovvvvvnrennn0 [0 [ (183,573) 0] 19,811,346 | ..... L0 188,654 | ... 188,654 | ....... 53,682 XXX XXX
9799997. Total - Common Stocks - Part 4 e 81,823,507 XXX ] 60,332,026 | ......... 76,544,785 | (17,032,845) | .... ....(17,032,845) | .....(366,216) | ....... 60,332,026 | ... 195,712 | 21,295,769 |...21,491,481 | ..... 240,630 XXX XXX
9799999. Total - Common Stocks ...81,823,507 XXX ] 60,332,026 | . 76,544,785 | (17,032,845) ....(17,032,845) | .....(366,216) | ....... 60,332,026 | ..... 195,712 | 21,295,769 |...21,491,481 | ..... 240,630 XXX XXX
9899999. Total - Preferred and Common Stocks 81,823,507 XXX ] 60,332,026 | ......... 76,544,785 | (17,032,845) ....(17,032,845) | .....(366,216) | ....... 60,332,026 | ... 195,712 | 21,295,769 |...21,491,481 | ..... 240,630 XXX XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS...........riuuuiiiiiiiiins ittt ....306,276,166 XXX ...282,962,793 | ....... 182,365,822 | (17,014,901) ...(15,779,015) | .....(366,216) | ..... 283,899,534 | ..... 195,712 | 22,103,648 |...22,299,360 | ..1,110,472 XXX XXX
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Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB - Pt. B - Sn. 1
NONE

Sch.DB -Pt.D - Sn. 1
NONE

Sch. DB - Pt. D - Sn. 2
NONE

Sch. DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMouNt o Interest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *

Open Depositories

Bankers Trust - Savings.........cocveureerernirerenenens Des MOINES, [A. ... | cevreerereeeeneens | eeeend 0.173 Y7202 I IS 150,533,615 | ....... 128,659,356 | ......... 85,570,087 | XXX
Bankers Trust - Operating............cocoevveeerninnns Des Moines, IA. 9,147,934 | ......... 10,541,611 | ........... 5,763,131 | XXX
Bankers Trust - Controlled Disbursement . DESMOINES, IA.....ooiicieieceeiieeereeeeeiieeies | eveeeieiinieieies | cverevesieieninies | oevereresesesesieesesenes | ceereressesenisesesenes | cerenes (24,248,941) | ........ (27,353,516) (17,617,213) | XXX
Bankers Trust - FEP Letter of Credit Des Moines, IA 251,881 646,686

Bankers Trust - Corporate Payroll.... . Des Moines, IA 34,325 ..34,325

Bank of New York Mellon - Custodial................. Pittsburgh, PA.......c.vieeieieeisiseesssissiennns (73,132) | v 5,137

Federal Home Loan Bank - Checking................. Des Moines, 1A 1 50,685 77,166

PNC Bank - Operating...........occevveenurnrirernnnenns PIESDUIGN, PA....cooiiiceecisssnsieisseiesisnens | everssrsssennns | sesversnsinnsnnes | e | sesesiesssssssssssesnnes | e 12,512,620 | .ovvvrrrenes 14,741

US Bank - Checking..........ccovevrereninieinriniinnne Des Moines, 1A 14,943 24,742

West Bank - SaViNGS........ccneernninienriisiniranens West Des Moines, IA........ccoenninininiencinns o | e 0.250 12,149 | | i 10,050,787 | ......... 35,056,755

0199999. Total Open Depositorie XXX XXX 84,752 0 [ . 158,274,717 | ....... 147,707,003 | ....... 104,195,743 | XXX
0399999. Total Cash on Deposit XXX XXX 84,752 0]. 58,274,717 47,707,003 04,195,743 | XXX
0599999. Total Cash XXX XXX 84,752 0 . 158,274,717 | ....... 147,707,003 | ....... 104,195,743 | XXX
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year
Sweep Accounts
|Bankers TEUSE SWEEP...... vttt bbb bbbt bbbt s | |03/31/2021 AAAAAAA | ................ 0.020 ‘04/01/2021 ....... 16,703,381 590
8499999, TOtAl - SWEED ACCOUNES. ........oouieviiiiiiiiciisi s ..16,703,381 0 590
Exempt Money Market Mutual Funds as Identified by the SVO
[V L — [ [03/31/2021...... 0.030 | e 33478478 659 | oo 44
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO... 659 | oo 44
9999999. Total - Cash Equivalents 659 634




Supplement for the Quarter Ending March 31, 2021 of the We"mark, Inc.

R
MEDICARE PART D COVERAGE SUPPLEMENT

(Net of Reinsurance)
NAIC Group Code.....0770 NAIC Company Code.....88848
Individual Coverage Group Coverage 5
1 2 3 4 Total
Insured Uninsured Insured Uninsured Cash
1. Premiums COlIECEA. ... ...ovuiiiieireieceeeesese e esiseiseieees | seesissinnni 11,426,327 |........... D ., SO ISR 1444512 |.......... )., SO I 12,870,839
2. Eamed premilums.........cocooiiiieensiineeiseeeeseeesssesssessesssssissssssinns | sesseessesssenens 11,554,820 |........... D ., SO IS 1,422,687 ... ) .0, SO PR XXX
3. ClaiMS PAI... ..o | e 5,668,496 |........... D 0., SO IS 1,812,932 |........... D 0., SO IS 7,481,428
4. ClaiMS INCUITE. ......cvoieeiieciecieieeiiiee ettt eestenntenns | oestsesssssnsenn 8,428,346 |.......... D ., SO IS 1,821,334 |........... ) .0, SO PR XXX
5. Reinsurance coverage and low income cost sharing -
claims paid net of reimbursements applied (a)............ccoeveeerivereens | ceveienens XXX oroevirieieenns e seeessseeninns | aveesenns XXX oiieirieeieies [ esseesnnisses | cevevessesesssssesssesessnenns 0
6. Aggregate poliCy reSErVES = ChaNGe.......c.coueuviueireiiirieieseesesissenns | censessesssssssessssssessssssenses | sesessenna XXX vieieirvisniens | ceeresesssssesssssenessniens | cenenens )00, SO IR ) .0 SO
7. EXPENSES PAIG.......covrireireiieiieiieiiieciseisecs et ssesssssssissssssissins | sonessssssssssneens 3,554,309 |....cco.... ) 0.9, SO IS 280,347 |...ccconc. ) 0,9, SO ISR 3,834,656
8. EXPENSES INCUITEH. ..ottt sessesssssssnsens | evsesssssssesenns 3,781,636 |........... XXX eoveerrenens | cereineiesenieinns 301,251 |........... )00, SO IO ) .0 SO
9. Underwriting gain Or l0SS.........coveieiiverieieiesieieieisse e ssssessesens | sevssessesessnsans (655,162)] ........... )., 0 O IR (699,898)]........... )00, CORTUIUIS IR ) 0.0 SO
10.  Cash fOW FESUILS.........cvurierierireieceeeeeeeee e | e XXX [ e ) .0, SO PR ) .. R PO D 0.9, SO IS 1,554,755
(@)  Uninsured Receivable/Payable with CMS at End of Quarter §.......... 0 due from CMS or $.....6,783,902 due to CMS.
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